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Statement as of September 30, 2012 of the Priority Health

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS ..ttt nnns | eeeenniennes 138,584,660 |.....oveorrereerirererreirienes | cervereiniens 138,584,660 | ............. 123,388,822
2. Stocks:
2.1 PrEfEITEA SIOCKS. ... veuieecerciritetieti ettt | sesbiess e sttt | cerent st | sttt eenes L0
2.2 COMMON STOCKS.....vvurvrerrearesrisnsssseseesssessessessesssessesssssssssesssssssssessesssssessessssssessessssssessessans | sssessessanes 103,334,674 | oo L [ 103,334,673 | .coovvnvee. 101,744,987
3. Mortgage loans on real estate:
B0 FIISE NS ettt ns | freesee et nse bt en st nnes | sreesebnenesentenensetensesetns | eereeeeentens ettt nanes (0 R
3.2 Other than fIrSEHENS. ... ...ttt enes | soetessessnesssees s sessnesssesen | eebiessisenisestsentestnstnstans | sbseessesssesssesssesss s (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......ooveveiiieciicisete ettt sttt bbbt besaesaens | evsesssessssans 2,133,689 | ..oooevene 2,133,689 | ..ooovcreeeeeeeed [0
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES)......vvocercereeseeeeseeseeseeesetsee st st ss e s s bs st s st st s b sessessanbans | £sessestnesessastassessessantsnes | sesesssasessestassessestensnssns | foebsesssssassnsssassassnnssans (0
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......oeeeereriiceseiseeneeeeieessstsseseeseees | sreesssssessessssssesessesssessess | sesessssssesssssssessessessnessns | toessessssssssssssessssnsssens (01 TR
5. Cash ($....5,355,168), cash equivalents (§.......... 0)
and short-term investments ($.....207,477,108)........c..oovueererereeereieeieeeeeeeeeeieeseeesees s sessssessessaens | oevieesinens 212,832,276 | ..o | eveveinias 212,832,276 | ............. 191,229,398
6. Contract loans (including $.......... 0 PIEMIUM NOLES).....cvucvrieicriieieieieesise et s sssesse s ssssssens | eressssessesssssssssessessssssses | sssessessssessessessssessessssesss | esisssssessessssessessessesand (0 TR
T DBIVALIVES......couoieieie it | Sieb ettt | ehbeenb ettt | sbeei s (O OO
8. OthEr INVESIEA @SSEIS.........cvuuiiieiiieiiiiiiri bbb | Coetbsen s enes | sebeesbiesbi bbbt rsb st | shnsiiesi e (O ORI
9. ReECEIVADIES fOF SECUMIES........o.vuuiiiiiii bbb | Coetbsen st benes | sebeesbiesbe bbbt st | sbinsisesssens s (U PR
10.  Securities lending reinvested COlIAtEral BSSELS. ..o seisiens | eeessssessesessssssessesssssses | sesessesssssssesessssssessesess | esssssssessessssssessessesnd (0 RN
11, Aggregate Write-ins fOr INVESLEA @SSELS.........cvviviieicicieieeest et | oersssessesssssssessasssssens (0] I {0 [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cvvicieiieieieeeesieeessese s | evvssessenns 456,885,299 | ......ccovvnene 2,133,690 | ..coovvnee 454,751,609 | ............. 416,363,207
13. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)......c..cvieiriiieicireieieieiseeieieiieinns | erreissiesiesessessesesssssses | soessesssssssesessssessesessss | esssssssesessssssssssessesnd (0 TR
14.  Investment income due and @CCIUBM............cocuuuiiiiriiriiniiniess s | ereinesnisnees 2,237,930 | oo | v 2,237,930 | oo 2,655,343
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccccevvcvrees | ververreinnnans 23,218,517 | vovververrerrinns 740,659 | ...cocoeee. 22,477,858 | .coovvvrne 28,587,766
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but UnbIlled PrEMIUMS)........cccueuiirieieriinns | erreereirsieseieissieseseiees | cerressessessssessesessssessesees | sesessssessesssssssessesesnd (0 R
15.3  Accrued retroSpective PrEMIUMS...........cvvivrerreiriinrieieissiessesesssssssessessssessessessessessssessessssss | sessesssssssesses 3,841,353 | oo | e 3,841,353 | .o 1,426,602
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTENS............cccvcuiieiieiiiie e
16.2 Funds held by or deposited with reinsured companies.............ccceceveervecrennns
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to uninsured plans.............ccccveeiceieceeiceee s
18.1 Current federal and foreign income tax recoverable and interest therBON............cccccieeciviies | coveesieeeeesiesreees | e sebenes | sveessssse s 0 [
18.2 NEt dEEITed tAX @SSEL.......... vttt sssenes | ressssesssress s essssnessses | serssenssses st eess s enstenns | esseess st enene e (O
19, Guaranty funds receivable OF ON AEBPOSIL..........c.cueviirieereieieeese et besses e sssssssens | ersesissessesssssssssssesssssses | sesessesssssssesessssessessessnsns | esesssssessesessossssssssssand (01 U
20. Electronic data processing equipmMEeNt @Nd SOfWAIE...........c.evurerirrinrieinisrisiesissieessissssesens | sessessssssssssssesssssssssesssssss | sressessssssessessssssnssesssnsnss | sesssssesssssssssessenssnsseses 0 [
21.  Furniture and equipment, including health care delivery assets ($.......... 1) ST ISV 18,463,659 | ...ccvovvnene 18,463,659 | ..ovvveeeeereeceines (0 T
22. Net adjustment in assets and liabilities due to foreign eXChaNGE FAtES..........c.vevrrurririnrirriines | cevreinreeissnsieessesennens | ressesesessesssssssssessesssssess | sessessessssssessessessssseses (0 U
23. Receivables from parent, subsidiaries and affiliates...........ccooeevvevrierieieereseeeeeece e | ceereisiienens 21,847,191 | oo 1,166 | oo 21,846,025 | ............... 11,786,591
24. Health care ($.....9,637,780) and other amounts receivable............c...covwerveerverveerveeereeeseeeseeereens | cevreeerseenees 13,693,411 | oo 4,055,631 | .o 9,637,780 | ..ocveveene 12,038,641
25.  Aggregate write-ins for other than iNVEStEd @SSELS...........cvrvererinrerrirnirnrssiiseessseeessssseseensees | eosesesssssesssnnes 50,189 | i 50,189 | 1o [0 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 through 25)..........cccevereeumrimreeneeiresnereeesisesseessssessssesssesssssseseess | reesesnceens 543,730,224 | ............... 25,485,400 | ............. 518,244,824 | ............ 472,916,577
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........vueveiiueiies [ everreinieieisissieiieiieienes | cerseesesisisssesessssssessesiens | svessessssessessssssessessesns (0 TR
28.  Total (LINES 26 @NG 27)......oourverrrircrirririereieesiseesieesssesssessssessssessssesssssssssssssesssesssssssssessssens | oeeessnesens 543,730,224 | ............... 25,485,400 | ............. 518,244,824 | ............. 472,916,577
DETAILS OF WRITE-INS
1100, bRt | HEseet sttt | neeetee st ettt | eres ettt (O R
1102, et | Heseet ettt | et ettt | eresreens s (O RN
1103, ettt | HEseet ettt | seeebee ettt | eresreens s (O RN
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccouciiereieeeiiieiieeens | ceeriieeesee s 0 [ e 0 | e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE)...........ccccvveverreieriiereiceieresesreseines
2501, Prepaitd BXPENSES. ......cecveveiriieiieeteiesesesesesss et e s e s bbbt
2502, oo R R | st e et R ettt | Heenss et nnins | fenss st (O R
2503, oSSRt | st eee sttt | Heenss et eenins | enes st (O TR
2598. Summary of remaining write-ins for Line 25 from overflow Page...........ccccveueieeniccersiceniiees | v 0 [ oo 0 | e 0 [ oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........evererrerieresreisissesssssesssssssssssssanes | snsssesssssssssesssaas 50,189 | oo 50,189 | 1o {01 0

Q02




Statement as of September 30, 2012 of the Priority Health

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less §.......... 0 reiNSUrance CEAEM)..........ovrrrrirereierereseeesessesessssaeniens | cesvessenaesenns 140,819,428 | ......cooveune. 11,745,670 | .cocvevnee. 152,565,098 |................ 141,408,240
2. Accrued medical incentive pool and bonUS @MOUNES..........c.cceveieieiriisieieseeseeissienens | censesseissiennes 25,788,406 |...cocvvvrererrirriiereseienens | cvrenieissinnens 25,788,406 | ...ccccovrrrnnee 30,654,811
3. Unpaid claims adjustment EXPENSES..........ccovviirerrienieieieeesssesssssesessssessssssssessssessssnsess | sesessssessssssesens 2,496,018 | ...covevevererree 252,331 2,748,349 | ...ocovv 2,597,495
4. Aggregate health policy reserves, including the liability of §.......... 0 for
medical loss ratio rebate per the Public HEalth SEIVICE ACL...........covririerrrririnriririnnins [ | snseeesssessssesssessssssssesss | sesessssssessnsessssssssssssnees [0 I 585,675
5. Aggregate life policy reserves
6.  Property/casualty Un€armned PrEMIUM FESEIVE. ..........uwuurrererrereerneesreseesaseseesessessssssessessns | rsesessesssssessassssssessasssnssns | sessesssessessasssnssessessessessans | ssessesssssessssssessessasssnssn 0 [
7. Aggregate health Claim MESEIVES........cciuieieiciisie ettt es st | sressessssessesssssssessessessssastes | sesessessssssessessssssassessessnss | srsessessssassesessssessesesanes [0
8. Premiums received in @dVANCE.........cuceviveveiiieieie sttt sessssens | esessesesssissesens 9,270,384 | ..cooveereeeeireesieieenes [ e 9,270,384 | ......coenne. 14,488,361
9. General eXpenses dUE OF @CCTUBT..........ovevevireverieeieiieeseseseses et sessssesss s ssssesesesees | sevesessesesssnns 11,309,564 | ...oovveveieeeeeeeeeeie | e 11,309,564 | ....ccoovvevenees 9,207,201
10.1 Current federal and foreign income tax payable and interest thereon
(including §.......... 0 0N realized GAINS (I0SSES)).....uceururrerreeeurrereserereereeseesssesseseesssasesssans | sesseesesssessssessssssessessasssnes | ssseessssessessessnsssssansssseses | sessesssesssssasssssessensnssnes [0 U
10.2 Net deferred tax lIADIlItY...........c.cvirieiieiccce e besnes | sessebessssesesssssessssesessssesans | ersesesesissesesstesesssesssissess | sresssssessssesesinsesessnaesenes 0 [
11, Ceded reinsurance Premiums PAYADIE............ocu ittt sssestees | eesessesssessessessssssesssstessnsss | soasssesssssasssssssssesssssssssessns | sesesssessnsssssnssssssassnsneses [0 TR
12. Amounts withheld or retained for the account of Others............ccccvviiniiiiiininins | 805 [ | s 805 [
13.  Remittances and items Not @lloCAtEA.............ccvreiiiinrinircirereeeees s | e 1,533,603 | ..oovoeiieierierieninees [ e 1,533,603 | ..o 1,106,027
14.  Borrowed money (including §.......... 0 current) and interest
thereon $.....5,467 (including $.....5,467 CUITENE).........c.ovvereerrreeeereessssessss s sessssssesssnses | evessseesensennes 10,005,467 | ...cocvveverviererierereeeeenien | erveeesieesnnns 10,005,467 | .....ccoevevneeee 10,005,375
15. Amounts due to parent, subsidiaries and affiliates.............coceererrereieeieieiesieiees [ e, 27,566,617 | ..ovoveerreierirsiieieseienens | covnressessesnnens 27,566,617 | ..coovvrrrrnnee 35,060,520
168, DBIIVALIVES. ......vuieeicrriie sttt | cerenb st
17, Payable fOr SECUMHES. ........cviviieeicieieie ettt snsessesses | essessessssssenaes 6,479,813 | oo | e 6,479,813 | oo
18.  Payable for SECUMHIES IENAING.........ovoririeieriiries et sssessenes | sesessessssssessessssssessessassnsss | ssassssssnssesssnsssssessssssessesss | sssesssssessasssnssessasssnssnses 0 [
19. Funds held under reinsurance treaties with ($.......... 0
authorized reinsurers and §.......... 0 UNAUthOMIZEd FEINSUTEIS)........cvviireieierieieisisssenseiees | ereeeisssessesse e
20. Reinsurance in Unauthorized COMPANIES........c.euiurrrreeuiirereirireesireeeeseeeeeesesessssssesseenees | sesessesssssssesseesessssesessssesss | eesessesesssssssessesnssessessennns | resseessssssessessesnssessesnnenes (0 TR
21.  Net adjustments in assets and liabilities due to foreign eXchange rates...........ccovviieieiies | e | e esesessses | e [0 T
22. Liability for amounts held under uninSUred plans..............eceeereereenrenneneinseneessessensisssesens | ceeeeessesessnsensenees 885,271 | covoeeeeeerereeieerreiresennees | v 885,271 | oo
23. Aggregate write-ins for other liabilities (including §.......... 0 CUITENE). .ot | crrersessiesee e essseenes {0 (01 N (O 0
24, Total liabilities (LINES 110 23).....c.rvrreerererreeirereriseeesnessseesssesssssessssesssessssssssessssssssns | cessssessssseens 236,155,376 | ...oovvrerrenne 11,998,001 | ..oooovvvvernne 248,153,377 | oo 245,113,705
25.  Aggregate write-ins for special SUTPIUS fUNDS.........cccoveverririeieereeceee e | coveenniennes )0, 0, SO RS ) 0.9, ORI IR 1,000,000 | ..coovvvrrrrrrnes 1,000,000
26.  CommON CAPItAl STOCK.........covveieeicrcieicicee et | crenaenaenan XXX oo | e, XXX eoeteveeieees | e 8,524 | ..o 8,524
27, Preferred Capital StOCK..........coeiiieieesise st | cessnnienees ). 0, O IR XXX tvieieinrinnns | e sssssessees | siesesssssssesessssssessesessnees
28.  Gross paid in and contributed SUMPIUS...........cureeerereeiincireieeeeise et sseeseeees

29, SUIPIUS NOES.....cvviviiecteictetette ettt b bbb bbbt bens

30. Aggregate write-ins for other than special surplus funds

31, Unassigned funds (SUMPIUS).........cccvrvreverriereiieereisieies et sesssse st ssenens

32. Less treasury stock, at cost:

32.1 .....0.000 shares common (value included in Line 26 §.......... (0) FSSUSRSTTINS IR )0, 0, O XXX oveveirereies | e sens | eevesesseseses s sssneas
32.2 .....0.000 shares preferred (value included in Line 27 §.......... [0) DESSTRRUTSRIS IR .0, SO XXX ttereiininnies | ereississiesisissiesessssssisssanes | onsessessssessessssssssssesssssnens
33. Total capital and surplus (Lines 25 to 31 MiNUS LiNE 32)........ccc.ceurremrnrerriineerernensensiseens | ceereesenes ) 0.0, O R ) 0.9, O R 270,091,447 |................ 227,802,872
34. Total liabilities, capital and surplus (Lines 24 and 33).........ccccevererreiresrereseieseneiseiesens | covvesseennns )0, 0 O IR D30 SO TR 518,244,824 | ................ 472,916,577

2398. Summary of remaining write-ins for Line 23 from overflow Page..........ccovvvrveeniniienes | covervesieiiensisseessseenns (01 (0 TN (0 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (LN 23 @DOVE). ... wererurnrenrersisnrssressessrssnessess | seesssessessssssssssssssssssnesees [0 [0 (O 0
2501. Appropriated Retained Eamings..........cccovvieieiininiieseieeeissesessssesessssssessesessssens | sesssssssessens )0, 0, O PR D00, GO IR 1,000,000 | ..ccovrvrrrrrnes 1,000,000
2502, oottt eent e | Hestiess et s nen st enntnn | seeetseessenest et eeetseessnens | eeest et n e nes s | ceseest st eeen et
2503 .o nnt s | Sestsn s Rt tnnen | serebenee sttt ens | sttt | srsenet st
2598. Summary of remaining write-ins for Line 25 from overflow page.........c..coeuoeereeneeneenensonns | cveereernnenns ) 0.9, NN O D90, GO O (01 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE)......cccreerrrrserersmresseesssrseneeses | cevenereeeaes XXX eevereeeeenes | corenereennees D 9.9, SRS IR 1,000,000 | ...ccovvrrrnreenne 1,000,000
300, ettt Rt een s | SesEae et et n et eentes | seeetesee s sttt nens | rest ettt | eeseeet ettt
3002, oot ennt s | eestrene s st nnnen | seeeseee ettt nens | erest et | srsenet et
3003, ettt Rt een e | SebEae et n et eentns | seeetenee sttt nens | rest st n s | eeseeet sttt
3098. Summary of remaining write-ins for Line 30 from overflow page........cc.coceevnrerenrnnnns | wovvereirnnenns XXX oo

3099. Totals (Lines 3001 thru 3003 plus 3098) (Line 30 8DOVE)......cccrverrrererermmrenseressenmnnenesnes | cervnereeenns 9,99, TR PO XXX oorereeennen | oveneseseseenesenssssnsesenenns [0 RO 0




Statement as of September 30, 2012 of the Priority Health

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
1. MEMDET MONENS......ooieeriririciieet sttt | fssseeens XXX iverierennernnnes | onerenesnenenenns 3,662,517 | .o, 3,888,476 |...ccoovvrencnens 5,164,558
2. Net premium income (including §.......... 0 non-health premium iNCOME).......c.cvvvererrerreerierens | cvrverrene )0, 0, SO I 1,449,989,804 | ...........1,391,814 544 | ........... 1,857,714,692
3. Change in unearned premium reserves and reserve for rate credits..........ooveveverieeniens | cvvvennens XXX etivievierieinns | cevrensenseississiensessssesenens | sonsensssssessesssssssssesesnnss | oesessessesesesnns (585,675)
4. Fee-for-service (netof $......... 0 MediCal EXPENSES).....cvuevriverreirereirierseiesssiessesesssssssessessssenes | seessessens XXX oetirrrriereinns [ coernsressississiessssssessesens | snsiessssssssssessssssessennss | sessssesesnssessesesssssseseses
5. RISKTEBVENUE.......ooiiii bbb | ceieninns XXX vttt [ revrininisissisniesienes | s snssnies | seessessesss s
6. Aggregate write-ins for other health care related revenUES..........cccocvvveieveeceesesieeseinnes | cvreeieeens ). 0 ST R 608,288 | ...coevrirriiines 472,019 | oo 593,703
7. Aggregate write-ins for other non-health reVENUES............ccvriveririeieieeiee s | ceesienans XXX tvivrerreesinne | onesnsenseesssssesseesseensenns (V1 I [0 I 0
8. Total revenues (LINES 210 7)......cvurrverrimriinerineriesesesessesssessisesssesesssessssssssesessessssesinns | seoneeesnns )99, RN I 1,450,598,092 | ............ 1,392,286,563 | ............ 1,857,722,720
Hospital and Medical:
9. Hospital/Medical DENEFILS............c.cririrriirrierirserreses s sesssessssees | sesssesssssessnsessesssesssssees | covessesesnnes 996,710,071 | ..oovvvvvreens 923,134,862 | ............ 1,309,316,851
10, Other ProfeSSIONAl SEIVICES.........cuiuiiriieieireieeeie sttt sssenss | sessssessesssssssessesessnssnsense | sossssssessessesnes 5,165,019 | .o 834,658 | ...coovvriinne 1,160,569
11, OULSIE FEIBITAIS.......oouvereririiric st | cessssessesesseessenesssenssnnnes | sesssnssseneons 32,257,043 | ..o 32,689,832 | ..vvvrerirnans 48,257,843
12, Emergency room and QUE-Of-GIBa..........ccccoeuiueriiiieieiee sttt seses s sssebessssesas | evessesesssessssssesessssessssnnes | sevessssesesinns 42,600,686 | ................. 40,684,137 | ..cocvvrernne. 56,887,483
13, PrESCrIDHON GQIUGS.....ccveuevereereeiieeiesresieses st ress st sssseses | wesssessesssnesssessssessssnnesss. | sesssessssnees 190,446,536 | ....ooovveene. 232,934,310 | ..oevrerneenn 245,933,682
14. Aggregate write-ins for other hospital and MEICAL............ccccouevivrireiciceiiee s | e 0 [ oo (O OO 0 [ oo 0
15. Incentive pool, withhold adjustments and bonuS @MOUNLS..............c.cevieeiiieniiceeeeeieens [ e eeseerenines | ereresseseninnas 25,712,389 | ....ccoennne. 26,151,985 | .....coce.e. 27,494,642
16, Subtotal (LINES 910 15).......cvuurerreririirriereerieesies s essssssssssnssessssssssessssns | cessnsssensssesssnnessnnsnesQ | coreeresnns 1,292,891,744 | ............ 1,256,429,784 | ............ 1,689,051,070
Less:

17, NEt rEINSUTANCE MECOVETIES. ......c.cvveevererereieiiseissstesesesessssesesessesesss s ssssssessssesessssssassssesessssess | esessesessssessssssesessssessssnies | seressssesesssesasaes 256,320 | .cooveverirenne. 3NTAT4 | e, 394,092
18.  Total hospital and medical (LINES 16 MINUS 17).....c.uurermrrerrrerreeereeessneseesssessssesssessssssssns | sesssmeessmsssssssssesssssssnns (U I 1,292,635,424 | ............ 1,256,112,610 | ...covvv.n. 1,688,656,978
19, NON-hEAIN ClAIMS (MEE).......cvriereriieiiesireieisrsese sttt ettt ss st snssesss | ssssssessesssssssssassansssssnstens | stesssessessassssssnssessssssnssesss | sesssssssssessasssnssessanssnssnssns | sesesssessnssssssnsssssessnsnnssens
20. Claims adjustment expenses, including $.....15,537,873 cost cONtAINMENt EXPENSES............ | ooveereereeemreerreesseinsiensies | eneeeersennsens 37,473,693 | ..ccovvnnne. 32,956,325 | oo 44,893,086
21, General adminiStrative BXPENSES..........cccvevrrieieeieiiesesses et ssssssessssssssssesessssessesssssssns | sresssssesssssssessesisssssessesenss | sesessessssnsns 89,565,752 | ..ccvvvvernne. 76,337,115 | v 101,157,043
22. Increase in reserves for life and accident and health contracts (including
23. Total underwriting deductions (Lines 18 through 22).............ccoevemreenveemreenerennmeensresneeenseees |ssrnssmsnsssesssensssessnnens0 [ oo, 1,419,674,869 | ............ 1,365,406,050 | ............ 1,834,707,107
24, Net underwriting gain or (10SS) (LINES 8 MINUS 23)..........cveerrrerreerrnrermeeeneeenereneeesnsessnesns | ersneeense XRKeersnenesseresnnne | connerseeesnnees 30,923,223 | ..o 26,880,513 | ..ooovveeens 23,015,613
25, Netinvestment iNCOME BAME..........cc.rwmrerrrrirerieeieeeisseessesssseesseesssseesssessesesssesssnsssans | sreesssssssssssnesssasssssssssnee | cosesssassssssenns 4,286,948 2,558,925 | ..ovvorviennens 4,306,972
26. Net realized capital gains (losses) less capital gains tax of §.......... [0TSR RRRORSN [OORR OOy RRROPPOPOPOTR [FPPORRRRPON 1,571,407 | oo 2,745,475 | .o 2,855,745
27.  Net investment gains or (I0SS€S) (LINES 25 PIUS 26)...........cuuveeerrurrerneereeeeseeneeeeseeneesseseeseees | sreesssssessssssssssssssasssens (O I 5,858,355 | .ioiirieriens 5,304,400 | ..ooovvriininnnns 7,162,717
28. Net gain or (loss) from agents' or premium balances charged off [(@amount recovered

E - 0) (amount charged off §.......... 0)]-nvverereesees ettt | freess ettt st | fessseesseess s st stenstensts | eestestesst sttt en b enties | sesties sttt
29. Aggregate write-ins for Other iNCOME OF EXPENSES...........cvurerrerrereereeseesreeseeeeseesseeseeseesssesessns | sreesssssssssssssssssssssesssens (O S 2,624,768 | ...ovvriarennns 249711 | o 3,002,363
30. Netincome or (loss) after capital gains tax and before all other federal income

taxes (Lines 24 plus 27 plus 28 PIUS 29)..........cvuureererieeemeeieeiseriessssessssessssesssssssesssnses | sevssseeens )99, SRR R 39,406,346 | ..o 34,676,624 | ...ccoovvvevnne 33,180,693
31.  Federal and foreign inCOME taXxes INCUIMEd...........ccevuviuiveieeieiieieie e sssesens | erssienans XXX oitiriirierieiins [ orsissisississiessssssiesesisies | eresiesissssssssssssssssssessessnss | oesessesssssssessessssssssssessssaes
32.  Netincome (I0ss) (LINES 30 MINUS 31).........ccuerrrerrrererirriririeiinenisecessesninesessereseesssensseenens | coneeeenns ), 9.9, SRR IR 39,406,346 | ................ 34,676,624 | ........ccc...... 33,180,693

0601
0602.
0603.
0698. Summary of remaining write-ins for Line 6 from overflow page.........co.ovvvnrneerninrnnisennennes

0699. Totals (Lines 0601 thru 0603 plus 0698) (LN 6 @DOVE)........rrrreereressresrrssissrssnesseeessnesseseees

0701.
0702.
07083.

0798. Summary of remaining write-ins for Line 7 from overflow page.........cocovevvereeresineenrirseneennes
0799. Totals (Lines 0701 thru 0703 plus 0798) (LN 7 @DOVE)......curerrerrerrersrrsressissessseseessessnesneseees

1401.
1402.
1403.

1498. Summary of remaining write-ins for Line 14 from overflow page.........coccoeveereenevreerneeneeneenens
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 @bOVE).......ourvrerrerrrnreneiseiisreseissisenesniseenas

2901. Management FEE REVENUE...........c.ccucvcvivieieiciet ettt
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page..........cccccevvivieirererereiennen.

2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 @bOVE)......cccuiuivireereiirisieisicississiesieineas

................... 2,624,768

................... 2,491,711

................... 3,002,363
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STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

CAPITAL AND SURPLUS ACCOUNT

Current Year
to Date

Prior Year
To Date

3
Prior Year

Ended December 31

33.

34.

35.

36.

37.

38.

39.

40.

41.

42.

43.

44,

45.

46.

47.

48.

49.

Capital and SUIPIUS PriOr FEPOTHING YEAN.........cvrvererereirereriseisessssessesssssssssesessessssssessess s essessssssessessssssessasssssessassnssnens
Netincome OF (I0SS) fTOM LINE 32.........ovuiuririreinriieisecissiseesesstse sttt ss s nsnes
Change in valuation basis of aggregate policy and Claim rESEIVES............ccocueveveveerieeieeeseese e
Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0.t
Change in net unrealized foreign exchange capital gain or (loss)
Change in Net deferred INCOME taX.........cvuruririereeeieieeire ettt
Change iN NONAAMITEA ASSEES.......vuururrerriierrieiieeiseis ettt bbbttt s st
Change in UNAUhONZEA FEINSUIANGCE. ..........vuuruuririereeeseieeeese et et es et ss st et s s ss st
ChaNnGe iN rEASUNY STOCK. .......cvuvecercireireeiee ettt b bbbttt
ChaNGE N SUMPIUS NOLES. ....euereeeceriee ittt sttt s sttt
Cumulative effect of changes in accounting PriNCIPIES.........c..vurueirrienrireieirre st
Capital changes:

BA.1 PIH IN.etrivtrtteeseeees st
44.2 Transferred from surplus (StOCK DIVIAENA)...........cocueveeiciiiiieiccse ettt
44.3 TranSTErred t0 SUMPIUS. .......cvevueiiteiieie ettt bbb bbbt bbbt
Surplus adjustments:

45,1 PIH IN.vtriririteeessese sttt
45.2 Transferred to capital (StOCK DIVIAENG)..........cuvuriueiiiiieieieiceie ettt nees
45.3 Transferred from CAPILAL..........cccoieieieiiiisie ettt
Dividends to stockholders
Aggregate write-ins for gains Or (I0SSES) IN SUMPIUS..........cvuevriiiieiieireicieise ettt nees

Net change in capital and surplus (Lines 34 to 47)

Capital and surplus end of reporting period (LiNE 33 PIUS 48).........erurrieieieininieieicisseeseesese s sees

............... 227,802,872

................. 39,406,346

............... 204,119,903

................. 34,676,624

............... 204,119,903

................. 33,180,693

................. 42,288,575

............... 270,091,447

....24,032,038

............... 228,151,941

................. 23,682,969

............... 227,802,872

4798.

4799.

Summary of remaining write-ins for Line 47 from OVEMlOW PAgE..........cureirrrerrieiieineieesseieeseeeeseei et sseseeeens

Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 @DOVE).........ciueieriiisieieississies ettt nsenaa
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CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUTANGCE............rvierireirreiesireriesessss st sesesssessssesssssessssssnens | svsssenees 1,448,189,599 | .......... 1,431,369,300 | .......... 1,847,840,567
2. NetinVESIMENTINCOME........c.ceiieiieieeeeec ettt ettt ettt st s s s es et ss st ssantesnsssessnsnsnssnns | sveviesesensesens 5,507,716 | .cvvrrernne. 3,098,150 | ..coeverrernne. 5,009,253
3. MiSCEllaNEOUS INCOME........ooureererirreerniireriesissesse st en st nens st enensensses |Lassssssinsssessseens 608,288 | .......ooocneeene. 472,019 | oo 593,703
4. Total (Lines 1 through 3).. ..1,454,305,603 | .........1,434,939,469 | ..........1,853,443,523
5. Benefit and 0SS related PAYMENLS...........c.cviiiveveieiceie ettt ensnaes | evensenes 1,287,010,327 | .......... 1,242,921,100 | .......... 1,673,305,686
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES............cccueeieeiveeirerieciseieieiens | coreieiieiesisee e | cestessessssss s sseses | sresssssssssssssessessssssseens
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........c.ccuevvevevcveiiieeeseeeeee s [ e 124,629,625 | ............. 105,451,703 | ............. 142,347,032
8. Dividends paid t0 POCYNOIAETS..........cuiveieiciiisieccse bbbt snsessessssnsns | sressessssessessessstessessesensens | stessessssessessessessssensesnsans | sressessessssessessesnssssansesnes
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital GaiNS (I0SSES).......vvrvrveererrerrrenrrnrerns [errsrssmesrsssessessessnessssnsss | eoeresssssssenssssssssssssssssssens | snssssssssesssnsssssessassssssessas
10 Total (LINES 5 HTOUGN 9)...cvvuuuvvermretieenisseseeiseesss s ssss sttt senns | cnesesis 1,411,639,952 | .......... 1,348,372,803 | .......... 1,815,652,718
11.  Net cash from operations (Line 4 minUS LINE 10)..........ccceieiiuririieeieieisieiee et sssbes e sse s sssssssessssssessenas | cevessessesanns 42,665,651 | ...cooevnee. 86,566,666 | ............... 37,790,805
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS. . veeeoreesrcetieesis ettt | erenieeeneens 35,201,391 | ovcvvvr 33,426,110 | .ovcvvvrr 42,398,832
12.2 ...15,350,000 | ...............15,350,000
12,3 MOTEGAGE I0ANS.......oceiecieeictccte ettt sttt et b bbbt et st st s b s sssbssessesansssassesss | nevessessesesssesssssessnsnsseses | sessesssestessnsnsessessesnsnes | ersessesenssssessesinsesteseesenes
12,4 REAIESIALE ...ttt | sttt esies | sttt nssnnes | ceree et
12.5  OthEr INVESIE @SSELS........veeurrisceircriresiceseri sttt snnns | reresssesssne st sssensssnensses | sestseesssessnenssnensensssenes | neessseessesessens st enesns
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS...........c.oovrririninenenrnenenerenees | e seeeeessieees | ceeesseeeeeeseeeseenns 204 | oo 1,277
12.7  MISCEIIANEOUS PrOCEEAS.........cvvevecrreieeiir ettt sttt et es b b st sse st st s b s s s ssesssssssensessesnsenes | arssissessessnead 6,479,813 | oo, 124171 |
12.8 Total investment proceeds (LINES 12.1 10 12.7).......oiuieeieicieieieeesie ettt ssa st sssesas | sresssssassans 46,631,539 | .ccvvernnnn 48,900,485 | ......cco....... 57,750,109
13.  Cost of investments acquired (long-term only):
130 BOMAS .. eetueeeessscesseeeess et ees sttt | eenieennnens 50,025,052 | ...ooveernnee 41,018,163 | ....c.ooveees 50,320,644
13,2 SHOCKS. 1 rvvvuverseeeeseeseeeseeesseeess st st et nnsnns | cernenteneraed 4,513,212 | oo 17,030,033 | ...oovvvvnven 22,702,505
13,3 MOTEGAGE I0BNS.......ouceiiieciciseie ettt bbbt bbbttt s s bbb ss st snbantenss | nesistentesesssensensesnsnntenss | essesesentesessetensen e bntnes | essenseses st en et sanes
13.4 Real estate 213,310 11,223,480 .1,280,498
13.5  OthEr INVESIEA GSSELS........revurrircrircriseieiceeesi ettt s st stnns | rtesisesss st sssenssns | eestsesssesssnesss s essssnens | oeestesss et nes e
13.6  MISCEIIANEOUS APPICALIONS. ......oveurerrerererirreeiinseseisestesessssessesesssssesssssnssessessessssssessessssssessassnssessessenssnssessessnssessassnsns | sssessensssssesssnsssssessasssessns | sossssssessossonssessessenssnssesss | ssessssssessansnssassansnssnssens
13.7 Total investments acquired (LINES 13.110 13.68)......cciierriuiieiiieiiee ettt st seses | essssssssssnas 54,751,574 | ..cooevnv 59,271,676 | ..o 74,303,647
14.  Netincrease (decrease) in contract 10anS @nd PrEMIUM NOIES.........vrurrreiererineerrirsireeiseesesessseteesessssssessssessssssessessnsss | sesssesesssssssssssessessssssesses | seesssssessssssssssssessenssnssesss | soessessessssssssnssessnsnnssens
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14)........cocovieirereereesieseisee et essessessessssssssenss | osvesssissenns (8,120,035)] ...vvvvvee. (10,371,191 | covcvree (16,553,538)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPItAl NOLES.......eevererieriieiriei ettt sttt et en s st st s ssessessns | svsessssssnssessasssnssessanssnssns | sestsssessessanssessessassnssnsss | soessseesessonssnssnssessnssnssens
16.2 Capital and paid in SUrPIUS, 18SS trBASUNY STOCK..........cceveicreeerieieises ettt ssses s sessessssssssnans | ervessessesissessessssssssssseses | cessesisssssessssssessessssnssnes | evsessessssssessessssessessssenes
16.3 BOITOWEA fUNGAS....... oottt ettt sttt ssensasssnssns | stsessestesssssessessanssnssessans | sesssssesssssssnnssessanens (6512 [ UR
16.4 Net deposits on deposit-type contracts and other iNSUrance AbIlIIES..............ccceviericeccecece s | ey | e esens | ereeeses e es e
16.5  Dividends 10 STOCKNOIAETS.............cuuiieiiiii st ssnesines | stisnsisntesnessnessnesinesinesies | essesssessssensiesstnssnssnnes | sebssessnssine e sesestenins
16.6  Other cash provided (APPHEA).............crerermrreeirerrmirrrisieresiessssseesss s seesssssseseeees .(12,942,738)( ... 3,476,358 |................(4,435,380)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......c.... | ccocvcveeec. (12,942,738)| ................. 3,476,300 |.............. (4,435,380)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17)......cc.cocvevrvnecnee | corvrernens 21,602,878 | ..coovveeeneee 79,671,775 | v 16,801,887
19. Cash, cash equivalents and short-term investments:
191 BEOINNING Of YEAT.....vvtvervetueeiessecesseessssses st sss s st s bbbttt | reenisaeens 191,229,398 | ......cooeon. 174,427,511 | oo 174,427,511
19.2  End of period (LiNe 18 PIUS LINE 19.1)......c..veeererrrererecreeeesecerseeerseeeeesee e seeessneesseeseseesseessseesssesssssessssesssnsesnnes | eessneeesees 212,832,276 | ............. 254,099,286 | ............. 191,229,398
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20,0001 | [ | |
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EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION
5 6

1 Comprehensive (Hospital & Medical) 4 7 8 9 10
2 3 Medicare Vision Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members at End of:

1o PHOT Y I ..t | e 423,989 | .o, 1,525 | oo 360,765 | ..o 3119 [ e [ s [ s | s 58,580 | .evuerririiirerieieninnireniens | s
2. FIrst QUAMET. ..ot eniesiees | sonesseens s 410,491 |, 1441 | 338,205 | ..o B276 | oot | st | sttt | st 86,569 | ..vuvrriiieiereiieenens | e
3. SECONA QUAET.......veeeeerreeere ettt essesenes | ceeseneessensenenesaees 405,581 | oo 1,342 | s 331,378 | BT84 | oot | erereeieee sttt | srentene ettt nans | srentene s st st enenea 88,077 | coeeeeeeeeeereereeeeeeineineeneinees | seereeeeteet et ennes
4. Third QUAET........eveevrceeieiesiessieessi e ssessenes | esessssessessessseeees 401,913 |, 1,274 | 325,687 | .ovveeererrieieeis 5,213 [ e ternnnines | et | s ssssees | srsessessesnsessnsenes 89,739 | covveeierrrreieesnsieesens | e

5. Curent Year,

7o PRYSICIAN. oo esesenesesen | veseseessesssenens 3,319,716 | oo QATT | oo 2,268,837 | ..oovrrcrrrreninnn. 82,999 [ .vieurieerierirrneriennins | e | e | e 978,403 | .ooveererirrrierieresieninenes | s
8. NON-PhYSICIAN......couvvrrviriiericeieeriseeieenienesenniesssnes | oo 407,840 ..o, 1164 |, 278,735 | .o TT40 | o | e | 120,201 | oo |
9. TOAl s | e 3,727,556 | ..o 10,641 | 2,547,572 | oo, 70,739 | (O PR 0 e (O 1,098,604 | ..o 0 | 0
10. Hospital Patient Days INCUMed.........cocoevrereinerierieisiniinns | eovrsressisneneinns 145,986 |..ovoviiieiisiiieinneas 203 | 48,588 |...cieieeiiiieiead BB8 | ..o | onrenenisnsnensnssisnenensnienses | arrereesnies s ensnsnsensenees | sressntenessneensenaseanes 96,527 | oo | s
11. Number of Inpatient AdMISSIONS..........ccorieiiinsiiieniines | e 24,658 | ..oooviiiiiiieeren L 11711 | e, TBT [ | et | ettt | e T A O (T
12. Health Premiums WHHEN (8).........oeveerreerreerrerernrernerernes | werererseeennns 1,451,071,006 | .....ovvvrnreennens 5,050,045 |....coorrrrernne 983,796,496 | ....oovverrrrenenn. 8,187,380 | ...uvvererermerireericiirsnennens | creeresseesiensssestsssnestnens | oeeeseessesss et ensssssnes | aeesesessnesennns 456,057,105 [ ovooeeereeereeernereeennerssnes | cereesseseseese s
13, Life Premiums DIFECt........cocuueveeririrrieriniieererienissinenseienins | reviesisireniessssisesneenesennn 0 [ e [ e | et nnns | crieni ettt ens | erieri ettt ens | erteni ettt ens | sebni e r ettt nens | srbte et niens | sebre et
14, Property/Casualty Premiums WHEN. ..........covererrinieirenns [ 0 [ o | e | eresesss ettt en e stens | ereetesses ettt en e sentense | etsebesesse st ss e sttt entessetans | sbestessessesen s esetente s ssntense | essesetensesetent s e s et antessesans | sreetestesetente s st s st entente | enteset st e et es
15, Health Premiums EAME. ..........ovvrveererecenerieerinseenns | eereeennnerennns 1,449,989,804 | ......ccoovvrvennns 5,044,656 |.......ccocounnee 982,746,666 |......c..ovvvrnrenn. 8,165,710 | .vouveereerrerirceincrirsneinens | eereeresseessnesssnessesessessenens | oessseesssesssessssessssssssessses | seeeseesssnesesnns 456,032,772 | cooooveerevieeineeiseesiesesees | cereessesesseniesssesne s
16. Property/Casualty Premiums Eamed............ccocovrernenivinees [ v 0 P O O OO OO B PP OO SOTPRUI DUTOORRT O STTOTRTTR
17.  Amount Paid for Provision of Health Care Services............ | cccecveveeee. 1,286,085,775 | ...cevvvrrirerrnns 4,420,828 |.....cocvevennen 881,219,930 |.coeivcrirernns 4,860,345 | ..o | e | e eeres | e 395,584,672 | ..cooeevieiieieeeeteeeees e
18.  Amount Incurred for Provision of Health Care Services...... | ................ 1,292,891,744 |.........coco.c.... 5,175,263 | ...c.coevuvere 875,637,582 |..oceovvveiinin 5,149,332 | ot | ettt | e | eereiereneeaaeas 406,929,567 | ..o | et

(@) For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....456,057,105.
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CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
3

1 2 4 5 6 7
Account 1-30 Days 31-60 Days 61-90 Days 91-120 Days Over 120 Days Total
Claims Unpaid (Reported)
0299999. Aggregate Accounts Not Individually Listed-UnNCOVETE..........oieiiiiiiiisiiisisiisinsissesserssins | crsessesssnssssssssseessssssssssessens R T e U [ [ o 3,681,741
0399999. Aggregate Accounts Not Individually Listed-Covered..... ..46,736,195 46,736,195
0499999. SUDLOLAIS. ... rveeveeresrereee e snens RSO T o o o L o o N I — 50,417,936

0599999.

Unreported Claims and Other Claim Reserves..

...102,094,345

0699999. Total AMOUNES WITNNEIA. ...ttt ettt ettt r e e s s r s er s rerte e e s s e s s s s s s s s s s ar s s anenananananane v ..52,817
0799999. Total ClAIMS UNDPAIL..........ccoviviieeieicteieescetiisi sttt sttt es st esse s sesa st st snsessssssessesssssness  ssesssssssessessssssssssssssssnsessnsnsessessssnssssess seres o ...152,565,098
0899999. Accrued Medical INCENtIVE POOI NG BONUS AMOUNES..........c.ciuiiieiriiiieiieietessesiesssesssessessssesiess ssessssessessessssessesssssssassessssassessessssassesasss  sestessessssessesssssssassessessssessessssassessessssasse  1essesssessessnsssessessssassessesassessessesassassesns  1esessessesssssssesssssstessessstessessesssessessssasses  40sessesassessessssessessesssessessnsassessesnsassessns | sesessesssssssessesssassessesssosss 25,788,406
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UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Claims Paid Year to Date Liability End of Current Quarter 5 6
1 2 3 4 Estimated Claim Reserve
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year (Columns 1 +3) Prior Year

1. Comprehensive (hospital AN MEAICAI).........cceuiueireieiiirieieieee et s bbbt st ensesenes | sressessesantessessntensenas 102,051,489 |..ocvvvvereierreiriiennns 772,294,245 | ..o 2,023,346 | ...cooovereiireieinns 97,685,638 |....ccovereirrirrieianns 104,074,835 | .ooveiviererisienad 99,387,969
2. MEICAre SUPPIBMENL........coiviieiiiiiie ettt a bbbt bbb bbb s s st n st tes | sebessessebensessesntesten st et 242,000 | .o 4,699,739 | oo | e 530,000 [ .coevrereerereieieienies 242,000 |.oooveirereeeeeie 242,000
K TR =11 = o420 [P PO OO OO OO OO OUURT DUSP OSSPSR RTTR 0 | o
A VISION ONIY..viitiveiicecicte ettt et bbb bbb s bbb b s bt s 4 b b s b bt e st b E b bR a bRt e bR e e s s At b s s te s s ebebanas | Sbsebebassetesssetessaetetssesesasntebessese | neiebebestetesasetetassebes s etebensebesassetes | srebeseietebessereteseeaebes et etes e sebesanaets | nebebessstetesetetas st ebes e sesassaebesnrets | sbebessesesisstebes e tet s seae b st etessnaed 0 | oo
5. Federal EMplOyees HEalth BENETIS PIAN............ccccciieiieiciieiecisie sttt se st s st ntns | S1esstessessstessesssensessesnssssessessntanse | essessnsessessessssessessessnsassesesantessesas | nebestessessssessessessssessesesantassesnsenses | sssessessssassessesansessesnsensessessnsessessns | sussssssessesssassesessssessesssssssassesnns 0 [ o
6. THIE XVII = MEAICAIE..........couiveieeicrceeie ettt bbbt a et s ettt s s b b s sa s bns | Hensssesansassessesnsensesas 38,912,294 |..ocovceriereerra. 358,686,180 |...covverrerrrrirerieiiriian 462,053 | oo 51,864,061 | ...ocvvvererrererrerennn, 39,374,347 | .o 41,778,271
T. THIE XIX = MEBAICAIG. ......cvoveieciecee ettt ettt sttt e a st s e s st s s b s s sse s b e st et e bssessesassasaases | sessessessssstesssssssessesssssnssssessssssasss | 1evsesmsessesssssssessesssssssessesssassessnsas | setessessssssssssesssssssassessssassessesssessns | sssesssssssessesssssssessnssnsessesssassessessns | sresssssessessssessessssessesssssssassessnsand L0 T
8. ONEINEAIN. ...t R SRS s s R s Rtk s et s bt n s st s et | £etenteseeantes et sntensensessnsantensessntanse | estesstentessesntensessetantastessntantassesas | netestessesntessessesansantessesantesesantesses | arsessesensessesntantessessntentesnsantessassns | ersnsestessessntantessntenteseretansassesand 0 oo
9. Health SUDLOtAI (LINES 110 8)......ouiuieieieiiiieteieete ettt bbbttt sttt n s | etsstsssesssssssessesstnes 141,205,783 | ...oovovvieriirnn 1,135,680,164 | ....o.covvirieirriea 2,485,399 | .o 150,079,699 | ..oovoivevercriiiiaas 143,691,182 | .o 141,408,240
10, HEAIthCAre rECEIVADIES (B).......c.cvveeiceceeieict ettt b s bbbt a st s s es bt enseses | sensssessssssessnssnsansesas 10,726,598 | ...cooevereeiereiinns 10,652,368 | ....ooovevreeieiiieee et | et 10,467,401 |.ooveveeeeeeeenae 10,726,598 | ...covovvevereeereinae 10,726,598
T, OFNEE NON-NEAIN. ..ot s £kt s s 8ebeeEees e s bbb sk s s sse s et | £1ebntessetstes s bbb s s et st et e st et e tente | ensessetentesse bt et e s st n s st entesseta | nebetessebeten R sttt nt et b st et sntenns | nesessetesent et et ante s st en s s etnsensenans | sbesentesses st en ettt nsensen s L0 PR
12.  Medical incentive po0IS and DONUS @MOUNES..........c.ccuiueiieiiieie ettt sttt nes | fnssseses st essessntensenas 27,893,100 [ oo 2,685,694 | ..o 2,092,120 [ .o 23,696,286 [....cooveeriiiiererian 29,985,220 |..covovreriiiirieieians 30,654,811
13, TOtalS (LINES -T0HTTH12). vttt ettt bttt ettt b bbbt s st sttt a st es bt snsansesnsansensntas | oetstessessssossesssssnsns 158,372,285 | ...covvvverinnn 1,127,713,490 | .o 4577519 | oo, 163,308,584 |...covvevereririann 162,949,804 |...cooovvvveieriias 161,336,453
(@) Excludes§.......... 0 loans or advances to providers not yet expensed.




Statement as of September 30, 2012 of the Priority Health

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Priority Health’s statutory-basis financial statements are prepared in accordance with the Accounting Practices and
Procedures Manual published by the National Association of Insurance Commissioners.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

A. Mortgage Loans — Not Applicable
B. Debt Restructuring -- Not Applicable
C. Reverse Mortgages -- Not Applicable
D. Loan-backed securities —
A. The Company does not have securities purchased prior to January 1, 1994.
B. Prepayment assumptions for loan-backed and asset-backed securities were obtained from broker dealer survey
including Bloomberg and Solomon Yield Book.
C. The Plan has applied retrospective adjustment methodology to these investments.
E. Repurchase Agreements -- Not Applicable
F. Real Estate — Not Applicable
G. Low-Income Housing Tax Credits (LIHTC) — Not Applicable

Note 6 - Joint Ventures. Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries. Affiliates and Other Related Parties

No significant change.

Note 11 - Debt
No significant change.

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans

No significant change.

Note 13 - Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

No significant change.
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Statement as of September 30, 2012 of the Priority Health

NOTES TO FINANCIAL STATEMENTS

Note 14 - Contingencies

No significant change.

Note 15 - Leases

No significant change.

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

No significant change.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

C. This note is not applicable to the Plan.

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured
Plans

No significant change.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.

Note 20 - Fair Value

The Company’s financial assets and liabilities carried at fair value have been classified, for disclosure purposes, based on a
hierarchy defined by Financial Accounting Standards Board (FASB) Statement of Financial Accounting Standards No. 157,
Fair Value Measurements and Disclosures). The hierarchy gives the highest ranking to fair values determined using
unadjusted quoting prices in active markets for identical assets and liabilities (Level 1) and the lower ranking to fair values
determined using methodologies and models with unobservable inputs (Level 3). An asset’s or a liability’s classification is
based on the lowest level input that is significant to its measurement. For example, a Level 3 fair value measurement may
include inputs that are both observable (Levels 1 and 2) and unobservable (Level 3). The levels of the fair value hierarchy
are as follows:

Level 1: Financial instruments with unadjusted, quoted prices listed on active market exchanges.

Level 2: Financial instruments lacking unadjusted, quoted prices from active market exchanges, including
over-the-counter traded financial instruments. The prices for the financial instruments are determined using prices for
recently traded financial instruments with similar underlying terms as well as directly or indirectly observable inputs, such
as interest rates and yield curves that are observable at commonly quoted intervals.

Level 3: Financial instruments that are not actively traded on a market exchange. This category includes situations
where there is little, if any, market activity for the financial instrument. The prices are determined using significant
unobservable inputs or valuation techniques.

The following table summarizes the valuation of the Company’s financial instruments by the above pricing categories:

Prices With
Quoted Prices Other Prices With
In Active Observable Unobservable
Markets Inputs Inputs
Total (Level 1) (Level 2) (Level 3)

(In Thousands)
September 30, 2012

Common stock $ 51,654 $ 51,654 $ - $ -
$ 51,654 $ 51,654 $ - $ -

December 31, 2011

Common stock $ 46,355 $ 46,355 $ - $ -
$ 46,355 $ 46,355 $ - $ -

Note 21 - Other Items

No significant change.
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Statement as of September 30, 2012 of the Priority Health

NOTES TO FINANCIAL STATEMENTS

Note 22 - Events Subsequent

No significant change.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

Adjustments to previously rendered claims reserve estimates are reflected in the statement of operations in the period in
which the estimates are revised. Such reserve adjustments consist of restatements of claim estimates and release of any
margin associated with these estimates. Reserve adjustments were unfavorable by $2.3 million year-to-date, increasing the
prior year-end claim reserve estimates of $141.4 million to $143.7 million.

Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - Anticipated Salvage and Subrogation

No significant change.
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Statement as of September 30, 2012 of the Priority Health

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as

required by the Model Act? Yes[ ] No[X]
1.2 If yes, has the report been filed with the domiciliary state? Yes[ | No[ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the reporting entity? Yes[ ] No [X]

2.2 |Ifyes,dateofchange:

3. Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No [X]
If yes, complete the Schedule Y-Part 1 - Organizational chart.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ 1] No[X]

4.2 If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.

1 2 3
NAIC State of
Name of Entity Company Code Domicile

5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[X] NAT[ ]
If yes, attach an explanation.

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2009........coccverne

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2009........coccvevvnee

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 6/29/2011....cvene

6.4 By what department or departments?
State of Michigan Office of Financial and Insurance Regulation

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[ ] No[ ] NA[X]

6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No [ X]

7.2 |Ifyes, give full information:

8.1 Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ ] No[X]

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC SEC

9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

()  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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9.31

10.1

10.2

1.1

1.2

141

14.2

15.1

15.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

If the response to 9.3 is Yes, provide the nature of any waiver(s).

PART 1 - FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]

If yes, indicate any amounts receivable from parent included in the Page 2 amount: S, 18,707,037
PART 1 - INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available

for use by another person? (Exclude securities under securities lending agreements.) Yes[ 1] No[X]

If yes, give full and complete information relating thereto:

. Amount of real estate and mortgages held in other invested assets in Schedule BA: S 0
. Amount of real estate and mortgages held in short-term investments: G 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value

14,21 BONGS......cvoiieeieiicte ettt s
14.22 Preferred STOCK........covuiveevceceeieee ettt
14.23 Common Stock..............
14.24 Short-Term Investments............
14.25 Mortgage Loans on Real Estate
T4.28  AlLOHNEN.......oveeece ettt bbbt st

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)..............
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 aboVe............cocoverreneersineeneereinenn.

Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No [X]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.

. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting

entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:

1 2
Name of Custodian(s) Custodian Address
Fifth Third Bank Grand Rapids, Michigan
Huntington National Bank Grand Rapids, Michigan
Mellon Trust Pittsburgh, Pennsylvania

16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.

1 2 3
Name(s) Location(s) Complete Explanation(s)
16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No [X]

16.4  If yes, give full and complete information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address

N/A Prime Advisors, Inc. Bloomfield, Connecticut
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Statement as of September 30, 2012 of the Priority Health
PART 1 - INVESTMENT
17.1  Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]

17.2 If no, list exceptions:
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GENERAL INTERROGATORIES (continued)

PART 2 - HEALTH
1. Operating Percentages:
1.1 A&H loss percent 90.2 %
1.2 A&H cost containment percent 1.1 %
1.3 A&H expense percent excluding cost containment expenses 77%
2.1 Do you act as a custodian for health savings accounts? Yes[ ] No [X]
2.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. 0
2.3 Do you act as an administrator for health savings accounts? Yes[ ] No [X]
2.4 If yes, please provide the amount of funds administered as of the reporting date. 0

Q12



Statement as of September 30, 2012 of the Priority Health

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1

2 3 4 5 6 7
NAIC Federal Type of Is Insurer
Company ID Effective Reinsurance Authorized?
Code Number Date Name of Reinsurer Domiciliary Jurisdiction Ceded (YES or NO)
A&H Non-Affiliates
9271 35-1817054.......... 09/01/2011 |HCC Life Insurance COMPaNY..........ccrvrerrerrermernreneeeeseesnneresnssenenne INce e SN AT,
927 M 35-1817054.......... 09/01/2012 |HCC Life Insurance COmMpPany..........cccoeueverreieurersrersenssssssesessssessenns N SSLLeeiiiiines YeS.oiviniirnnn
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SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

State,

Etc.

Direct Business Only

2

Accident
and Health
Premiums

3

Medicare
Title XVIII

4

Medicaid
Title XIX

5
Federal
Employees
Health Benefits
Program
Premiums

6
Life and
Annuity
Premiums and
Other
Considerations

Property/
Casualty
Premiums

Total
Columns
2 through 7

Deposit-Type
Contracts

© NSO =

Arizona.............

Arkansas.........cooevveeeenerienienennns

California..........
Colorado...........

Connecticut..........ceevveverercreienens

Delaware

District of Columbia............cc.cc......
[T 1o TR

Georgia.............
Hawaii..
Idaho....
lllinois...
Indiana.

Kansas.
Kentucky..

Louisiana..........

Maryland...........

Massachusetts.............ccceevverernnes

Michigan...........
Minnesota.........
Mississippi........
Missouri............

Montana.........cceeeenerereeisniennnns

Nebraska
Nevada
New Hampshire
New Jersey.......
New Mexico......
New York..........

South Carolina.
South Dakota...
Tennessee...

Vermont...
Virginia.....

Washington............cccoevereeeiiiennns

West Virginia....
Wisconsin

WYOMING....cvvorereeeerireeeieisenseieenes

American Samo

U.S. Virgin Islan
Northern Marian
Canada.............

Aggregate Other alien...................
SUbtotal. ..o

Reporting entity

Employee Benefit Plans
Total (Direct Business)

L= PR

1o
a Islands.............

contributions for

....456,057,105

DETAILS OF WRITE-INS

5801.
5802.
5803.
5898.

5899.

Summary of remaining write-ins

for line 58 from overflow page.........cccccoveverernnnes

Total (Lines 580
(Line 58 above)

1 thru 5803 plus 5898)

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(E
(a

)

Insert the number of L responses except for Canada and Other Alien.
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Northern Michigan
Regional Health
System

Munson HealthCare
38-1362830

Spectrum Health System
38-3382353

38-2146751

100%
Ow nerfship

93|9% 5.5%

Owngrship Ownership 0.6%

Ownership

GO

Priority Health .
. Priority Health (MI)
ManagelgCBeneflts, 38-2715520
38-3085182 NAIC-95561
100%
Ow nership
Priority Health Priority Health
- PHMB Properties Government Insurance Company
T””gg_';ggg? 4'37'3”3 LLC Programs, Inc. (MI) Inc. (MI)
38-3085182 320016523 20-1529553
NAIC-11520 NAIC-12208
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 T

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
3383...... Priority Health..........cccocvvivreninnnns 95561...... 38-2715520 | ...vovveveveirene | verrereieieinnns [ Priority Health..........cccovvvvnirinneecsceees 17 S DU Spectrum Health System........cccooovvevivieirennns Ownership......... T
.................................................................................... Munson HealthCare............ccccoevverinrrereireennnen. | OWNEIShIp....... T
.............. Healthshare DBA The Healthshare Group.......... |Ownership......... T
3383...... Priority Health..........cccovveurininnnnne 11520...... 32-0016523 | ... [ e | e Priority Health Government Programs, Inc.............. Ml Priority Health...........ccocevinineenrccisrcee Ownership......... ...100.000 | Spectrum Health System...........c.ccccoeverrinrnenns | correineine
3383...... Priority Health 12208...... 20-1529553 | ..o e | e Priority Health Insurance Company.............ccccveeee. Ml Priority Health .. | Ownership......... ...100.000 | Spectrum Health System...........cccoovevvnenicnns | corerrenens
3383...... Priority Health..........ccccooveevieiens | e 38-2715520 | ..ovevieeeieies [ ereeereieirieins [ PHMB Properties, LLC.........cccooveurviereiierieeiens 17/ I Priority Health .... | Ownership......... ...100.000 | Spectrum Health System...........cccccoivrerevnrns | cevereirnnnes
3383...... Priority Health..........cccccovievviieiens | eviienne 38-2663747 | ...veevreeereiees | eereeereinisieies [ e Trinity Health Plans...........ccccooveniiencnniens Ml Priority Health............cccovievviceicecc Ownership......... ...100.000 | Spectrum Health System...........cccccviverrirennnis | verreirnnnns
3383...... Priority Health............ccccoovviviieiiis [ 38-3085182 | .....ovvveverere | oo e Priority Health Managed Benefits, Inc..................... Ml............. NIA............... Spectrum Health System............ccccvveverrirnnns Ownership......... ...100.000 | Spectrum Health System...............cccocoorvvrvriers | cerrrrinnn.
Asterisk Explanation
1 Spectrum Health Systems (EIN 38-3382353), Class A Shareholder - 93.9%; Munson Healthcare (EIN 38-1362830), Class B Shareholder - 5.5%; Healthshare (EIN 38-2146751), Class B Shareholder - 0.6%




Statement as of September 30, 2012 of the Priority Health

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Response

1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? SEE EXPLANATION

Explanation:
1. This line of business is not written by the company.

Bar Code:

* 955 6 120123650000 3 =*
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Overflow Page for Write-Ins

NONE
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SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other than temporary impairment reCOGNIZEA..........covuiueieieiiinieeese s
Deduct current YEar's depreCiatioN. ...ttt
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees
Deduct total NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes
Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

................................. 2,121,164

.................................... 213,310

................................. 1,042,708

................................. 1,280,498

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 of prior YEar..........c.ccvvevvievevevvevrerereeseeereins
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount.............cceevivnne
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts reCeIVEd ON QISPOSAIS.........c.uuwrrerriririeieineiceie sttt
Deduct amortization of premium and mortgage interest points and commitment fe€s.........ccovvreieieirieeeseee s
Total foreign exchange change in book value/recorded investment excluding accrued interest............cocovevevevviercerrevennne.

. Deduct current year's other than temporary impairment reCOgNIZE............cvvuriereiiinreieieese e
. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

Total VaAlUGHON GIOWEANCE. ........cvuiiieireiciie ettt bbbttt s s

. SUDLOLAl (LINE 11 PIUS LINE 12)....euveieierrireeieeeisiieeise ettt sttt ettt
. Deduct total NONdMItEEd @MOUNES..........curiierieiiiciceci bbbt
. Statement value at end of current period (Line 13 MiNUS LiNE 14)....... i sssssesssssssssessenas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

Book/adjusted carrying value, DeCember 31 Of PHOT YEAT............ccviueiveiciiireeie ettt s
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............ccoovevieevceieicscsieenn
Accrual Of dISCOUNL.........ccvureriirererieercererr e e
Unrealized valuation increase (decrease)
Total gain (loss) on disposals....................
Deduct amounts received on disposals.............

Deduct amortization of premium and depreciation....................
Total foreign exchange change in book/adjusted carrying value.......

. Deduct current year's other than temporary impairment recognized.............ccocovvereenee
11.
12.
13.

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Deduct total nonadmitted @mMOUNS..........c.cvrireirririreee e
Statement value at end of current period (Line 11 MINUS LINE 12)......ccveuiiiiieiieiisiesesisisissiessessssssiesssssssssesssssesssssssesssssneas

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w2

S2ze

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ...
Cost of bonds and SLOCKS ACQUITEA...........c.cvcuiveiiieiiiee ettt bbb bbbt aena
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM............ccueiiiiieie ettt nans
Total foreign exchange change in book/adjusted Carrying VAIUE............c.ccueveveeveieeireeieesesee et
Deduct current year's other than temporary impairment reCOGNIZEd...........covuiveieiirreieieicese e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9).........ccceevrrrrererersreerseseseessees s

. Deduct total Nonadmitted @MOUNLS...........ccovueieiciieic ettt nes
. Statement value at end of current period (Line 10 MINUS LINE 11).....ovuiirsioreisiisiesissiissssesss s sessensssssssssnssssssssssssnssseses

1,431,187
................................. 1,570,264
40,151,719
.................................... 667,819

................................ (5,223,933)
................................. 2,854,468
............................... 57,748,832
.................................... 765,314
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Statement as of September 30, 2012 of the Priority Health

During

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

the Current Quarter for all Bonds and Preferred Stock by Rating Class

1
Book/Adjusted Carrying
Value Beginning
of Current Quarter

2
Acquisitions
During
Current Quarter

3
Dispositions
During
Current Quarter

4
Non-Trading Activity
During
Current Quarter

5
Book/Adjusted Carrying
Value End of
First Quarter

6
Book/Adjusted Carrying
Value End of
Second Quarter

7
Book/Adjusted Carrying
Value End of
Third Quarter

8
Book/Adjusted Carrying
Value December 31
Prior Year

BONDS

ClASS T ().uvvvrevireiseiirieieieiese ettt e

ClASS 2 ()...uvviecveiiiee ettt na bt

(00T - ) OO

ClASS 4 ()...veeverrerrereeeeereeeiseesseeee ettt et

ClASS 5 (B)...vvvrieireiseisieie ettt

ClASS B ()..vvvrevaerrereirieiseisieisete ettt

Total Bonds

........................ 296,747,794

.......................... 18,943,022

........................ 161,100,090

............................ 4,598,566

........................ 129,487,909

............................ 4,611,612

........................... (2,187,618)

............................... 959,435

........................ 295,029,576

.......................... 22,396,295

........................ 296,747,794

.......................... 18,943,022

........................ 326,172,358

.......................... 19,889,412

........................ 303,376,728

.......................... 23,346,044

10.

1.

12.

13.

14.

15.

PREFERRED STOCK

CIASS Tttt

ClASS 2.ttt sttt

ClASS 3.ttt

ClASS 4.ttt

Class 5

ClASS B...vvvvvvvreerieissiestse ettt

Total Preferred StOCK.........coviiiiiieieiciiee et

Total Bonds and Preferred Stock

........................ 315,690,816

........................ 165,698,656

........................ 134,099,521

........................... (1,228,183)

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC1§........ 0; NAIC2$%

0;

NAIC 3§........ 0;

NAIC4S.......... 0;

NAIC5S.......... 0; NAIC6S.

......... 0.




Statement as of September 30, 2012 of the Priority Health

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TOtalS......coeveveereieereireeireireies | ceverreeieiseisereeeens 207,477,109 |......ccoonve. XXX vivvvevinireeneineine | eveeeinsinssiennsenes 209,316,452 | ...oovoveeieeeis 4,151,298 | ..o 213,558
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.......ccueieviirieieise ettt snsns | sssessessssessessessssensenes 201,825,430 | oo 183,554,163
2. Cost of Short-term INVESIMENS ACAUITED. ...........cvueieiiieieiceee ettt b bbb s s snns | seveesssssssessesssssssans 339,800,429 | ..coovevireieiins 531,690,555
3. ACCIUAL OF BISCOUNL. ..ot | bestbbssb bbb enes 4,902 | oo 2,582
4. Unrealized valuation INCIEASE (ECTEASE)...........wururrereererruseesreereiseesseeseeseesessasesesseesseseesesseessessessessessessessessessessasssessesssssnes | 1essesssssessessassssssessasssessessessasssnssasss | 2esssnessssossssssessanssessessassnsssnssassnenns
5. Total gain (I0SS) ON QISPOSAIS........cccviueiiiiieieicreiit ettt sttt a bbb s bbbt s ae bbb s ae s s s b bssebenans | sbsebesssesesssesesasaebessssesesnas 145 | e 1,275
6. Deduct consideration reCeived ON dISPOSAS............c.uiviuiireireieiieie ettt bbb b st ssbesteses | eviesssesteses s sessenaens 330,957,102 | voocvvreerereeea 508,803,854
7. Deduct amortization Of PIEMIUM..........cociiieiiiteeeee et bbbttt b b s bbb s s s s b ssebebnsnns | ebessssebesnsesessssebensstenas 3,197,696 | oo 4,619,291
8. Total foreign exchange change in book/adjUStEd CArTYING VAIUE............ccuiururiiieieireieiisciei ettt ettt | reesestessss st eeesessess s b bs s s st s sessans | sebsessessess e b e st es s et s b st et ens e
9. Deduct current year's other than temporary impairment FECOGNIZEM. .........oueuiurirriiiririieeireeeeseiseeeee e tesseseens | setsssessssssssesesssssssssenssesessnssssesssanes | essessesssssssensesessnsessessessssessessssnsane
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7T+8-9).........ccccerirriiiereirineieiseese s | evresessssessesssessensns 207,477,108 | oo 201,825,430
11, Deduct total NONAAMILIEA @MOUNTS.........c..cviieerieiiiirerrse ettt s s eees | HfeEb s e neE e E sttt nns | sersne st sn e en bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11)...uvucviiiiiriiiiiiiesieissiesssisrssssssssesssssssessesssssssessessssssssssessens | sossesssssssessessessssansns 207,477,108 | oo 201,825,430

QsI03




Statement as of September 30, 2012 of the Priority Health

Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

QsSI04, QSI105, QSI06, QSI07
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SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 Of PriOr YEAI..........ccoveieveiierieieieeee ettt

. Cost of cash eqUIVAIENES ACUINET..........cveuiirieieice ettt

o ACCIUAL OF QISCOUNL.......euvtieite bbbttt

. Unrealized valuation iNCrease (AECTEASE)........vvurreiriiieieiriiiseieieise ettt ettt

. Deduct consideration received 0N diSPOSAS............c.ccrveriueiicreieieieiie e

. Deduct amortization of PremiUML.............ccccciieiicicee e bbb

. Total foreign exchange change in book/ adjusted carrying ValUe..............cccceuevienieesiceeeee e

. Deduct current year's other than temporary impairment reCOgNIZEd............vverurerriereerinieeseseeeseesesesseens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoeververreererrerierernnne

. Deduct total nonadmitted @MOUNLS...........cccocieiricieieierics et b s

............................................ 1,508,512

............................................... 682,054

............................................ 2,180,000 |...oovvirrrinririn s
................................................. 10,566 | .ooovvvcrerrecinrinciiensinninnn 1,608
.......................................................... 0 [ e 1,508,612

............................................ 1,508,512

QsI08
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SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 4 5 6 7 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
Leasehold Improvement ’ M ‘ 123,053 123,053
0199999. Totals 123,053 123,053
0399999. Totals 123,053 123,053
SCHEDULE A - PART 3
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 11 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B/A.CV. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B.JA.C.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances Incurred

NONE




Statement as of September 30, 2012 of the Priority Health

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

Sch. BA-Pt 2
NONE

Sch. BA-Pt 3
NONE

QE02, QEO03
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Statement as of September 30, 2012 of the Priority Health

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
912828 TH 3| US TREASURY N/B l ........... l ....08/29/2012 | RBS 3,439,023 3,500,000 2,247 |1
0599999. Total - Bonds - U.S. Government 3,439,023 3,500,000 2,247 | .. P S
Bonds - U.S. Political Subdivisions of States, Territories and P
167486 HM 4| CHICAGO IL | ........... | ....07/26/2012 | VARIOUS 1,146,368 1,000,000 5173 |1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 1,146,368 1,000,000 5173 | .. XXX
Bonds - U.S. Special Revenue and Special A
3128MD  GE 7| FHLMC GT4497........ovoieeiiieciiseesesseesssssseesesssssssss s ssss s sssssssssssssssssssssssessssssnsssssssnnes | sossssnnes ...07/31/2012 | WELLSMTG 1,039,379 984,319 1,230 |1
B128MM  PZ 0 [ FHLMC G18430.......ouivieiuuerveiimersissieesesssses s st ssss sttt bt sssssesnssnen | sesesssssos ....07/31/2012 | JPM-MTGS 776,862 746,871 778 |1
312928 AD 2 [ FHLMC CO9004..........oceerrviemimrriiiiiisiisssiisssssssssssssssssssssssssss s ssssssssssssssssssssssssssssssssssssnss | soseesessos ....09/10/2012 | VARIOUS 2,638,263 2,489,369 2,904 |1
B13BG0  JD 4| FNMA ...t eeesie st es st | s ....09/06/2012 | BNYMELLON 1,510,200 1,500,000 4,527 |1
3136G0 ZH 7|FNMA ...09/25/2012 | MK 1,006,250 1,000,000 613 |1
31418A JV 1 |FNMA#MA1175 .09/10/2012 | NOMURA SECURITIES COMPANY LTD 1,035,299 997,428 997 (1
57586N MX 6| MASSACHUSETTS ST HSG FIN AGY. ....09/14/2012 | BOAML-MUN 500,000 500,000 1FE
64972B VS 1 |NEW YORK NY CITY HSG DEV CORPMPF.......covvvrerrmrreemimrresssesssssssssesssssssssssesssssssssssssssssssssssssssssssssssssses | sosessssnos ...07/18/2012 | CITICORP/SMITHBARNEY. 500,000 500,000 1FE
91412G  HB 4| UNIVERSITY CA REV......oiviiiriiiieiiiieesissesssssssssssssssessssssssssssssssssssse st ssssssesssssssessssssessssssnesssssnns | seonseeses ....07/26/2012 | BARCLAYS AMERICAN 500,000 500,000 1FE
928075 GR 5| VIRGINIA PORT AUTH COMWLTH. ...ocuiiiuiiiuiiisnissssisssessssenssssssssse st sssssesssssssssssssssssssssessssssssssnsssssssssssssns | soresseeses ....09/12/2012 | MK 1,000,000 1,000,000 1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 10,506,253 10,217,987 11,049 |.......... DY S
Bonds - Industrial and Miscell
035237 BQ 0| ANHEUSER-BUSCH INBEV..........corrrcrmmuereimmmrsesssssssssssesssssssessssssssssssssesssssssssssssssssssssssesssssssesssssssssssssnnes. | sennseses ....07/11/2012 | DMG 297,276 300,000 1FE
039483 BB 7| ARCHER-DANIELS-MIDLAND. ....08/24/2012 | BNP 576,260 500,000 11,073 |1FE
06406H CA 5|BANK OF NEW YORK MELLON .09/06/2012 | US BANK 1,049,150 1,000,000 3,600 [1FE
120568 AV 2| BUNGE LIMITED FINANCE CO ....09/06/2012 | KEY MCDONNALD 103,235 100,000 764 |2FE
172967  FF 3| CITIGROUP INC......ooooruirveemmaeirismnesiessseessssssessessssessssssesssss st ssss st sssssssssssssesssssseens | seosmeesies ....07/26/2012 | STIFEL NICHOLAUS & CO, INC 1,108,200 1,000,000 25,681 | 1FE
25746U BP 3 [ DOMINION RESOURCES INC........couturermriimrirmrsimeresessssesesssssssesssssssssesssasssssessssssssssssssssssssesssssssssesssness | nsessenne ....09/10/2012 | BNP 499,955 500,000 2FE
31428X  AS 5 FEDEX CORP.......ouiivitrmriiesiessissessssssssss st st | enenssenos ....08/22/2012 | JEFFERIES & COMPANY. 247,943 250,000 547 | 2FE
31428X AT 3 FEDEX CORP......ooivtvvermmrrissiessesssesessssesses s es st ss et | nnensessos ....07/24/2012 | JP MORGAN 246,200 250,000 2FE
38141E A6 6| GOLDMAN SACHS GROUP INC.........covvviiirreeianrressssssessssessesssssssssssesssssssesssssssssssssssssssssessssssssssssssenns | soseessesos ....09/24/2012 | VARIOUS 1,155,940 1,000,000 17,000 |1FE
A04TAL  AG 4 [HCP INC....oooouirieeiieriessnessessi et ses skt | crsiiinaes ....07/27/2012 | JP MORGAN 493,145 500,000 350 | 2FE
59157B AH 5|METLIFE INSTITUTIONAL FD ....07/12/2012 | RBS 706,013 700,000 3,286 |1FE
655844 BK 3 |NORFOLK SOUTHERN CORP .08/20/2012 | TENDER OFFER 403,569 405,801 2FE
806854 AE 5|SCHLUMBERGER INVESTMENT . |....09/25/2012 | JP MORGAN 998,310 1,000,000 2,014 |1FE
92857W AK 6 |VODAFONE GROUP PLC Re ....09/06/2012 | STIFEL NICHOLAUS & CO, INC 1,159,120 1,000,000 28,111 | 1FE
961214 BV 4| WESTPAC BANKING CORP R ....08/06/2012 | MORGAN STANLEY. 750,923 750,000 1FE
3899999. Total - Bonds - Industrial & Miscellaneous. 9,795,239 9,255,801 92,426 |.......... DS, S
8399997. Total - Bonds - Part 3 24,886,883 23,973,788 110,895 | ....ccoo.. P S
8399999. Total - Bonds. 24,886,883 23,973,788 110,895 |.......... P S—
Common Stocks - Mutual Funds
233203 58 7|DFAEMERGING MRKTS VALUE ’ ............... 09/12/2012 | VARIOUS 10,742.295 294,012 XXX L
693390 70 0| PIMCO FDS TOTAL RETURN = INST......oooumrriimmmireesmssseissssssssssssssssssesssssssssssssssesssssssssssssssesssssssssssssssssess. | soossessses | aoed 09/28/2012 | VARIOUS 40,404.879 464,038 XXX L
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Statement as of September 30, 2012 of the Priority Health

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market

Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

921909 82 6| VANGUARD DEV MKTS INDEX FUND..........comierreermmrriimmmrressmesssssmessesssessssssesssssesessssssessssssnsesssssnsesssssenn | soseesssnns ....09/06/2012 | MELLON BANK 20,674.646 190,000 XXX L

922040 10 0| VANGUARD INSTL INDEX FUND......ossrrrermmmrreessisessesssessessssessessssssssssssesssssssssssessssssssssssssssssssssssssssssssses | sossssssses ....09/28/2012 | VARIOUS 2,448.665 323,034 XXX L

922908 44 7 |VANGUARD MID CAP INDEX-SIGN ....09/06/2012 | MELLON BANK 5,349.276 170,000 XXX L

922908 87 6| VANGUARD SMALL CAP INDEX FUND .09/06/2012 | MELLON BANK 1,038.961 40,000 XXX L
9299999. Total - Common Stocks - Mutual Funds 1,481,084 XXX 0 | XXX
9799997. Total - Common Stocks - Part 3 1,481,084 XXX [V P S
9799999. Total - Common Stocks 1,481,084 XXX 0 | PO S
9899999. Total - Preferred and Common Stocks. 1,481,084 XXX [ XXX
9999999. Total - Bonds, Preferred and Common Stock 26,367,967 XXX 110,895 |.......... 0 S—
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
36202V XU 0| GNMA#B1099T........orvrierrireererierieerienseeesseesnnes | eeee 09/01/2012| MBS PMT. . 25,718 21 21 | e | e 25,718 [ v [ v | e (V] I 880 |06/01/2034|1...........
36291E RM 5| GNMA#626092.........c.covermerreirciieiieeineniseiseisannes | ceeee 09/01/2012| MBS PMT. . 1,916 (V1 PRI ISR 1,916 [ v | e | cevieeeeinns (V1 IO 67 |03/01/2034|1...........
36291S PT 1| GNMA#636834 ....|09/01/2012| MBS PMT. . 690 2 2 690 11/01/2034{1...........
36295N ND 5| GNMA #675488 .109/01/2012| MBS PMT. . 82,267 32 32 06/01/2038 1..
36295Q LK 4| GNMA#677230 .109/01/2012| MBS PMT. . 2,900 | .ocorirennn2,900 | i 2,948 | 2,928 | s | e (28) (28) 08/01/2038| 1...........
362955 C8 7| GNMAHBTBT95........covreeeceereirerieereeeiesieeesseessnes | eeee 09/01/2012| MBS PMT. . 24374 | i 28374 | 24789 | 24433 | | e, (59) (59) 12/01/2037{1...........
36296K MW 9| GNMAHBI3AT3.......oovvviieieieeieeeeieeseisnnes | eeee 09/01/2012| MBS PMT. . 22,286 | cooveeerrn22,286 | v 22811 | 022,296 | | e (10) (10) 06/01/2038|1...........
36296U HC 7 |GNMAHT01427.......cooiverieierinierierisseesinsnins | e 09/01/2012| MBS PMT. . 29,918 46 46 11/01/2038| 1...........
37611C  AB  2|GNMA2007-75B N 09/01/2012{ MBS PMT. . .99,595 ) (2,379) 99,595 11/01/2014/1...........
38373M  TE  0[GNMA2006-9 B........covoervriiererrririreniersesssierisnies | cenes 09/01/2012{ MBS PMT. | e | v 105,554 ) TN I (1,448) | ..ovvovirririne ....105,554 03/01/2018| 1...........
383738 RL 3| GNMA 2003-22 C.....coouvrmrerrrrerirerireeereessessenienens | eeee 09/01/2012| MBS PMT. . 200,167 | .ccooneee. 200,167 | .coovnvene 212,302 | .o 209,117 [ o | e (R E5T0) ) U I [CHE5T0) ) OO RO 200,167 10/01/2015 1...........
38376G BS 8| GNMA 2009-99 A e 09/01/2012| MBS PMT. . 2,832 2,832 | o 2,877 | ... 2,837 (5) (1) ] SR ISV 2,832 | o | e | e (V1 IO 65 |06/01/2017|1...........
912810 QS 0|US TREASURY N/B......ccoiriirinrinerienirerinseinninenes | e 08/22/2012| JP MORGAN...........oervrrrirerirnens 600,156 | ............ 500,000 | ............ 551,291 | .cooeveee 551,013 [ .o [ e (670) [(GT£0) ) EUSTT I 550,344 | ...coovverirnns | v 49,813 | ...... 49,813 | ... 19,158 |08/15/2041[1...........
912810 QW 1|US TREASURY N/B......cooiiiiririmnninnirersninserenisnissens | e 08/22/2012] JP MORGAN.......ccoovnrnnririninne | crrerninminsrsnnnnes | cvnneees 1,035,469 | ........ 1,000,000 | ........ 1,052,113 ) )] IS [ 1,051,907 [ .ovovvisiiinns | o (16,438)] ..... (16,438) | ........ 8,152 | 05/15/2042[1...........
0599999. Total - Bonds - U.S. Government.. 2,233,842 2,098,217 | ......... 2,227,899 | ...cco... 1,162,013 ) . ) 0 2,200,468 0 . 33,375 | ...... 33,375 | ... 47,572 |...... XXX... [ XXX....
Bonds - U.S. Special Revenue and Special A
31283H S9 7 |FHLMC GO1444.........cooveceereineieresinceeseinens | oo 09/01/2012 MBS PMT. . 3,212 3212 | 3,345 | 3,229 | [ e (17) (17) 08/01/2032| 1...........
31287X  Z8 2| FHLMC CT70767.......covmivririrrerrierinerienireniseennns | s 09/01/2012| MBS PMT. . 1,373 373 | e 1422 | e 1397 | [ (23) (23) 09/01/2032| 1...........
3128JM  2C O |FHLMC 1B2670........ccvrerirererecrerinerierieriseesensnees | eeee 08/01/2012| MBS PMT. . A3154 | e 13,154 (6) (6) 12/01/2034{1...........
3128K6 5B 2| FHLMC A4B242.........coocvirieiiineieieeeeesseinees | e 09/01/2012{ MBS PMT. . A7,834 | v 17,834 143 143 07/01/2035| 1..
3128M1  C7  2[FHLMC G119%.......iiiriiciinerreresesceisninens | e 09/01/2012| MBS PMT. . 7,935 7,935 1 11 05/01/2021|1..
3128M1  KY 4 [FHLMC G12211...cceiiciecinenenereeiseesseinees | oo 09/01/2012{ MBS PMT. . 8,894 8,894 42 42 06/01/20211...........
3128M1  NX  3[FHLMC G12306.........corererrerrriirirerierirerernceisninnns | e 09/01/2012| MBS PMT. . 8,748 8748 | 8,831 | et BB | [ (13) (13) 07/01/2021 1..........
3128M4 K6 9| FHLMC GO2717.....coovirerereererisniserieniesesenssninens | aeens 09/01/2012| MBS PMT. . 31,552 | e 31,552 98 98 | covererreeen | e 31,552 02/01/20371...........
3128M7 4V 5| FHLMC G05936..........ccorvriererinricererieisensisersnineens | eees 09/01/2012{ MBS PMT. . 49,723 | i 49,723 | oo 52,325 | s e [ (172) (772 ] [ IS 49,723 07/01/2040( 1...........
3128MD  GE 7| FHLMC G14497.......ccovveirnirnerirerieceneeissiseninenins | e 09/01/2012| MBS PMT. . 13,011 4) (4) 06/01/2027|1...........
3128MJ  BP 4 |FHLMC GO8045..........ccovevemrirrireernniseiseriesiseinns | eeee 09/01/2012| MBS PMT. . 15,044 | ... 15,044 | ... 14,950 | . 15,024 20 20 03/01/2035| 1...........
3128MJ  BQ 2 |FHLMC GOBO46...........oocovrerrirririeirriniierieriesiins | e 09/01/2012{ MBS PMT. . 37,308 | .o 37,308 | 37,868 | e 37412 | e | e (104) (104) 03/01/2035( 1...........
3128MJ  CJ 7 |FHLMC GO8072.......oveereeereerreeeceierseeeeeesesnieneenienes | e 09/01/2012{ MBS PMT. . 26,311 | oo 26,311 | 25,641 | 26,145 166 166 08/01/2035( 1...........
3128MJ  F4 7| FHLMC GO818B........ccvrererierrrreiernniscieriseissereninens | e 09/01/2012{ MBS PMT. . 45867 | ............45,867 | ............45423 | ... 45,787 81 81 03/01/20371...........
3128MJ  LL 2 |FHLMC GO8330.......couvverrerrerrercereinerieriereneenes | eeee 09/01/2012| MBS PMT. . 34,189 | i 34,189 | Ll 34573 | 34,308 ..o 01/01/2039
3128MJ  LX 6 |FHLMC GO8341.........oveeririeeiciresiseieriesineinns | e 09/01/2012 MBS PMT. . 47,493 04/01/2039
3128MJ Q7 8|FHLMC GOBATT........ovvvviricririienrisniseiiesiseiins | e 09/01/2012{ MBS PMT. . 78,464 . 02/01/2042
3128MJ QG 8 |FHLMC GO8454...........coovveerrreiereeireirersesseeniiens | e 09/01/2012{ MBS PMT. o | e | e 121419 | e 121,419 | o 126,124 | ..o 122,938 | ..o | e 1,519) | e | e (1,519) | s [ e 121,419 07/01/2041|1...........
3128MJ QU 7 |FHLMC GOBA4BE.............coovecririirinnicieniesiins | e 09/01/2012| MBS PMT. . 68,636 | .......ouc.. 68,636 | ..coooerennd 69,708 | ..coovrrne. 68,831 | v | e (195) | o | verernenen(195) [ o | e 68,636 11/01/2041] 1...........
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3128MM  CQ 4| FHLMC G18078.......ccvverirrerieirireriveriereeeisninnns | ceees 09/01/2012| MBS PMT. . 8,379 8379 | 8,234 | 8,354 25 25 | e | e 8,379 | cevovrrerrins | e | e (V1 IO 279 |10/01/2020| 1...........
3128MM DG 5|FHLMC G18102......ccirierirrercerrrrserierireneseessninens | ceees 09/01/2012| MBS PMT. . 9,474 9474 | 9,613 | 9,486 | ..ovveveeiieis | e (12) (12) 02/01/2021 1.....cucc.
3128MM  PZ 0| FHLMC G18439.......coviririiirrencrerncesiscisninein | e 09/01/2012{ MBS PMT. . 5,152 5,152 (1) (1) 07/01/2027{1...........
31292H R7 1| FHLMC CO1410...ccuciiciierierirerierireiissrisenienins | e 09/01/2012| MBS PMT. . 1,770 770 | 1,825 | e 1,779 9) (9) 10/01/2032(1...........
31292H RZ  9|FHLMC CO1404.........ooomereerrrcrieeineiserisernerienins | e 09/01/2012{ MBS PMT. . 2,489 2,489 2,498 9) (9) 10/01/20321..
312920 BQ 2| FHLMC COT847.....cooiirrieiieieieiseiessnissisniennns | eres 09/01/2012{ MBS PMT. . 13,350 | e 13,350 13,183 | s \ 31 31 06/01/2034/1...........
312920 BR 0| FHLMC CO1848........cccoovevrererrererinrrneeienieneseennnns | e 09/01/2012| MBS PMT. . 19,054 | e 19,054 ,521 | i (73) 06/01/2034|1...........
312928 AD 2 |FHLMC CO9004...........cvourirererireiieniseisseeisnienies | eeee 09/01/2012| MBS PMT. . 6,545 6,545 (3) 07/01/2042|1...........
312941 3N 5|FHLMC A93505.........cooueverreeeeeseisnisnseeeeeeseesseinnes | cenee 09/01/2012| MBS PMT. . 69,189 | v 69,189 (370) 08/01/2040| 1...........
312945 ZD 3| FHLMC A97040........coovrrirrererrneinniineriesineesseinees | eeee 09/01/2012| MBS PMT. . 80,410 | v 80,410 (571) 02/01/2041|1...........
31294K  YC 3 |FHLMC EO1607.....ccovvivrerrierrerneeerssiseesensssiserenens | e 09/01/2012{ MBS PMT. . 9,185 9,185 (19) 04/01/2019(1...........
312969 7B 8|FHLMC B17190.....comirieririercerininerinerieneseessninnens | e 09/01/2012| MBS PMT. . 18,605 | oo \ , 1595 | s [ e 9 11/01/2019{1...........
312969 FY  9|FHLMC BAB483........ooveeverceceeeeenvesseeeeesseinene | e 09/01/2012| MBS PMT. . 3,431 (13) 09/01/2019{ 1...........
31297C KU 3| FHLMC A24807........cocvvereiirrnerireriereeeisninsnienins | v 09/01/2012| MBS PMT. . 192,384 243 07/01/2034|1...........
31297C  ZQ 6| FHLMC A25251.......coovierieernneerseeeesienssis | e 09/01/2012{ MBS PMT. . 787 (6) 08/01/2034
31297E  UN 4 |FHLMC A26889........cccoovererierriineirersniseeenissisessnens | e 09/01/2012{ MBS PMT. . .19,500 (67) 09/01/2034
31297G  FG 1| FHLMC A28267........covveireerirerircereeissiisenieseensies | e 09/01/2012| MBS PMT. . 57,979 (136) 11/01/2034
31297TM  QE 1 [FHLMC A32253........cooeeeiereierierierineerseiseisenens | eeens 09/01/2012 MBS PMT. . 2,393 2,393 | s 2,339 | o 2,390 | oo [ e 3 3 04/01/2035| 1...........
31297N  TA  4[FHLMC A33245.........oovoirririereseseesissssesssisessnnes | eves 09/01/2012| MBS PMT. . 16,565 | oo 16,565 | ..oooovrvene 16,055 | .coovrrenees 16,436 129 129 02/01/2035| 1...........
31335H 4P 5| FHLMC C90830.......ccrrrurrrrrerrrireeserinersnenseninns | ceens 09/01/2012| MBS PMT. . 15,044 | . 15,044 | oo 14,825 | .cooovvrrnees 14,995 49 49 | s | i 15,044 [ oo | e | v (VI IO 458 |05/01/2024(1...........
31335H  5F 6| FHLMC CO0846...........coocvveriirieririniniiscivenis | e 09/01/2012{ MBS PMT. . A3191 | 130191 | 13,488 | 13,237 [ (45) 13,191 08/01/2024| 1.
3133XE 5D 7| FHLMC 0606 Y.......ccouuverrirerereererireesersesssensensnens | e 09/28/2012| MBS PMT. . .16,498 (233) 12/28/2012(1..
31371H D9 6| FNMA#252228...........ooooeieeieieriecseiseseiieiins | oo 09/01/2012| MBS PMT. . 385 (1) 12/01/2028(1...........
31371K T6 8| FNMA #254473........vvircrericsesniseieneninns | v 09/01/2012| MBS PMT. . 3,078 | oo 3,078 | 3,187 | 3,095 [ (17) 10/01/2017{1...........
31371K  UC 3| FNMAH#254479.....ccooiviieieeeesseiseriesiesiseessseinens | eeee 09/01/2012| MBS PMT. . 2,532 9) 10/01/2032(1...........
31371K WK 3| FNMA #254550........cccoevireieirneieeiiesiesiseessssinees | oeees 09/01/2012| MBS PMT. . 3,202 | v 3,202 | 3,314 | 03,220 [ (18) 12/01/2032(1...........
31371L  F2 0 |FNMA #254985 e 09/01/2012| MBS PMT. . 9,855 (13) 11/01/2023 1...........
31371L K2 4 |FNMA #255113 N 09/01/2012| MBS PMT. . .20,265 (10) 02/01/2024|1...........
3M37IL SJ 9| FNMAH255321 ... | e 09/01/2012{ MBS PMT. . 12,555 | 12,555 | 12,870 | 12,600 [ e (45) 07/01/20241...........
31371L  Z2 8| FNMA#255561......couverrircereeiseieriseniesiseesseinnns | eeee 09/01/2012| MBS PMT. . 8,554 | .ovviirirnn8,554 | 8,685 | 8,573 | (19) 12/01/20241...........
31371IM  GF 8| FNMA#255898..........ooverieiieieriecseiseiseienins | v 09/01/2012| MBS PMT. . 46,756 539 10/01/2035(1...........
31371M MG 9| FNMA #256059 [ 09/01/2012| MBS PMT. . .21,026 24 24 01/01/2036
3M137IN  CJ 2| FNMAH256673........coveeeerieeerieeieeseesssissisenens | aeens 09/01/2012 MBS PMT. . 68,692 701 701 04/01/2037
31371N DR 3|FNMA #256712 e 09/01/2012{ MBS PMT. . 58,246 | ............58,246 | ..o0oieei0n.58,537 | 58,273 | i | e (27) (27) 05/01/2037
3137IN P2 5[ FNMAH257041. ... | e 09/01/2012| MBS PMT. . T1189 | e 71,189 | .o 70,906 | oo 71,101 88 88 01/01/2038| 1...........
3M37IN  ZP 3| FNMAH257350........cicriiiieiieriecseiisssiseiiessins | e 09/01/2012| MBS PMT. . 45185 | v 45,185 | ..o 45,870 | oo 45,322 | v | s (138) (138) 09/01/2038| 1...........
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31374G WG 8| FNMA #313947......coorerrererineesressrserresiesins | e 09/01/2012| MBS PMT. . 409 (2) (2) 01/01/2028|1...........
313850 LC O FNMA#545823..........cocoverrerirriscerseiseiseriesiseees | e 09/01/2012| MBS PMT. . 2,686 | coovoerrrrni2,686 | e 2,782 | 2,702 [ | i (16) (16) 08/01/2017| 1.......cc.
313850 RN O FNMA #545993.........covmrireiieicirineinneisssiesiesenns | e 09/01/2012| MBS PMT. . 3,755 | s 3755 | 3,858 | e 37T | | e (16) (16) 11/01/2032(1...........
31385W 2D 0 |FNMA #555272 N 09/01/2012| MBS PMT. . 5,389 | oo 5,389 | 5,530 | i AT | | (22) (22) 03/01/2033| 1...........
31385W 28 7 |FNMA #555285.........ccoumvvrrercerneesernesiesisneesssninnes | eeee 09/01/2012{ MBS PMT. . 3,515 9) (9) 03/01/2033| 1..
31385X BD 8 |FNMA #555436 e 09/01/2012{ MBS PMT. . 13,897 | 13,897 | 14,382 | 13,984 | e | e (87) (87) 05/01/2033| 1...........
31385X NR 4 |FNMA #555800..........c0uererrerermermerierirenesseesseinens | oeeee 09/01/2012| MBS PMT. . 16,987 | i 16,987 | e 17,940 [ 17,014 | | e (28) (28) 10/01/2033( 1...........
31388K  GA 4 |FNMA#B06893.........coouerereereirnrieerieriesiseeseseinees | eeee 09/01/2012| MBS PMT. . 1,748 (5) (5) 10/01/2031{1...........
31388L  C8 1 |FNMAH#B07695..........cooeverrereirierieriererscesneinnns | e 09/01/2012| MBS PMT. . 952 (6) (6) 11/01/2031{1...........
31388R  GT  8|FNMA#612310 N 09/01/2012| MBS PMT. . 1,089 .1,089 9) (9) 09/01/2016| 1...........
313890 TR 0| FNMA #636060 N 09/01/2012| MBS PMT. . 7,330 7,330 |. ..71,621 ..7,336 (6) (6) 04/01/2032(1...........
3138A2 BQ 1 |FNMAH#AHOMB...........oovercrrrrererreiinerierieneseennens | eeee 09/01/2012| MBS PMT. e | e | s 100,731 | v 100,731 | v, 100,700 | coovvveneee 100,727 | cvooeervrivernes [ v 5 5 12/01/2040(1...........
3138A4 U8 9 |FNMA #AH2986..........covvvereririiirriiciseienesiseienes | e 09/01/2012{ MBS PMT. . 59,891 (339) 02/01/2041(1...........
3138A5 FX 5 |FNMA#AH3T8T.....cooiiiiicrieieiesiesienseinnns | e 09/01/2012| MBS PMT. . 65,214 275 02/01/2041|1...........
3138AF C2 4 |FNMA #AI1888 OO 09/01/2012| MBS PMT. . .85,050 (860) 85,050 05/01/2041
3138AH XV 3| FNMA #A14291 IO DV 09/01/2012{ MBS PMT. . .39,587 (211) 39,587 06/01/2041
31391D DD 2| FNMA#663500...........ccerrreerirrcrierierereeisninerienins | ceees 09/01/2012| MBS PMT. . 940 0 940 10/01/2032(1...........
313910 UM 3| FNMA#HEB8168...........coovvvrcrirrircerineiseiseriesieeies | e 09/01/2012 MBS PMT. . 167 ) (1) L7 [N ISR ISV (V1 IO 7 | 11/01/2032(1...........
31391Q S8 8|FNMA#E73843.........ocvverrcriericeresniseiresiesins | s 09/01/2012| MBS PMT. . 2,072 2,072 | s 2,111 | ... 2,076 (4) [ IR IS 2,072 | oo | e | e (V1 IS 75 |10/01/2017| 1...........
31393W VO 7 [FHLMC 2641 KJ...ocvoreieceeeseeieesiinennes | e 09/01/2012| MBS PMT. . 22,216 | v 22,216 | oo 22,896 | .oocorrnens 22,413 | s [ e (198) (198) | eveveercrrneen | eerreereenns 22,216 [ oovveeeienins [ e | e (V1 IO 596 |08/01/2014|1...........
31397N  E5 0|FNMA 2009-31A... N 09/01/2012{ MBS PMT. . .38,461 ) (298) 38,4671 | v e | 0| 1,029 |09/01/20171..
31398E  AB 0 |FHLMC 3544 KA........cooomiririereeerneeiesniserirerienenee | e 09/01/2012| MBS PMT. . 66,955 ) (559) 03/01/2016(1..
31400C 6F 6|FNMA #684070 e 09/01/2012| MBS PMT. . 10,177 ) (24) 05/01/2018| 1...........
31400W  T7 5 [FNMA#B99974........coooivirririnrinnrierirerecesneinnns | e 09/01/2012| MBS PMT. . 3,297 ) (13) 04/01/2033|1...........
31401B VB 8| FNMA#703610......ccurrrrerirrererrrenerserieneseessninens | oeeee 09/01/2012| MBS PMT. . 4,867 ) (23) 06/01/2018|1...........
31401W VO 7 [FNMAH720740........cceiveincisniiseieeieeeeisessinnes | eeee 09/01/2012| MBS PMT. . 9,632 ) (30) 07/01/2033| 1...........
31402Q CF  6|FNMA#734570 e 09/01/2012{ MBS PMT. . 597 1 08/01/2033| 1...........
31402R  JV  2|FNMA #735676 N 09/01/2012| MBS PMT. . 93,424 | 93,424 | 100,241 | 94,99 | | e (1,587 [ | e TR TAT 07/01/2035( 1...........
31402W LY 2| FNMA#740243........coovvovirierieinereresesesssissisnins | e 09/01/2012{ MBS PMT. . 7,606 (23) 10/01/2033( 1...........
314030 T8 2| FNMAHTABBTS. ... | e 09/01/2012| MBS PMT. . 20,214 (32) 09/01/2036| 1...........
31403U  3H 2| FNMAHT758700..........coccmrririereiierieeirseisssiseisniens | cvens 09/01/2012| MBS PMT. . 13,613 21 11/01/2019(1...........
31403V GR  4|FNMA #759008 B 09/01/2012| MBS PMT. . 13,871 14 01/01/2034
31404D QG 6| FNMAHTB5555..........ccoevericrririirierirerenseiensnies | e 09/01/2012{ MBS PMT. . 42,823 28 12/01/2033
31404 QD  O|FNMA #770052 e 09/01/2012{ MBS PMT. . 4,375 (5) 03/01/2019
31404K  TB 8 |FNMAH771046.........ccooerereereeerieerieriesiseessninens | eeee 09/01/2012| MBS PMT. . 9,556 20 04/01/2019| 1...........
31405B A6 8| FNMAH#784029.........ccovvvirreeinrinsieresiseeseseinnes | eees 09/01/2012| MBS PMT. . 17,423 12 06/01/2019| 1...........
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31405C UT 4 [FNMAHT85494.........covvvirncierreenesnseieiins | e 09/01/2012| MBS PMT. 27,978 32 32 06/01/2034|1...........
31405F 3V 2| FNMA#788412.......ccoiriererirerinceseiseiseninesiesenes | s 09/01/2012| MBS PMT. 2217 | v 2217 | 2187 | 2,215 [ | e 2 2 07/01/2019| 1...........
31405H 5G  9[FNMAHTI0247 ... | oo 09/01/2012| MBS PMT. 368 | o308 [ 360 | 365 | s [ s 3 3 08/01/2034|1...........
31405M  MA 2 [FNMA#T793353........coovrrrnirerireniereneeissinerienins | e 09/01/2012| MBS PMT. 17,888 (70) 08/01/2034|1...........
31405N S8  9[FNMAHTIAAA3.......ccoooeeeeseessisenienins | e 09/01/2012| MBS PMT. 12,671 (21) 10/01/2034 1..
31405P QQ 6 | FNMA#795263..........cooevirreririinniererisseineinnns | s 09/01/2012{ MBS PMT. 7,222 (26) 09/01/2019{ 1...........
31406B EU O |FNMA#B0484T.........coooereeecerirnerierieniseessssinens | eene 09/01/2012| MBS PMT. 1,807 11 01/01/2035| 1...........
31406F TS O FNMA #B08BB1.........cvvvurvrcrirerireireiiseiseiieriesens | e 09/01/2012| MBS PMT. .36,897 (71) 01/01/2035(1...........
31406K  E9 7| FNMA #812060..........ccoemrrierirerireerriinnrinerirenienenes | s 09/01/2012| MBS PMT. 1,460 | .o 1,460 | i 1,454 | 1459 | e [ 1 1 03/01/2035( 1...........
31406T  JR 3| FNMA#819372. ..o | e 09/01/2012| MBS PMT. 12,996 | e 12,996 | oo 12,928 | o 12,981 15 15 03/01/2020( 1...........
31407B U6 4 |FNMA #826005..........ocvvrrrireriireirerinsissisniesssnnens | e 09/01/2012{ MBS PMT. 9,125 9125 | .ovev.n8,810 | oo 9,069 56 56 07/01/2035( 1...........
31407Y  R6 8| FNMA#844809.........ccoreverrererrrrirerieriesiseensseinens | eeee 09/01/2012| MBS PMT. 23,820 | v 23,820 | .ooorenn23,195 | e 23,636 184 184 11/01/2035( 1...........
31408A EN 6 |FNMA#B45341 ..o | e 09/01/2012{ MBS PMT. 24880 | .ovveinen 24,880 | .o 24,771 | i 24,856 24 24 01/01/2036| 1...........
31408B  2X 5 |FNMA#846890.........cccveverreririirinnrierieninseneinnns | e 09/01/2012| MBS PMT. 19,438 | e 19,438 | oo 19,189 | o, 19,388 50 50 12/01/2035(1...........
31408D UQ  5[FNMA#BABAIN ..o | e 09/01/2012{ MBS PMT. 24396 | v 24,396 | ...c00een23,923 | e 24,324 72 72 12/01/2035( 1...........
31409E LS 8| FNMA#868937........coveriiiriisnieiessieninnns | e 09/01/2012| MBS PMT. 3,977 3,977 3,982 5 (5) 05/01/2036] 1..
31410K  JY 1| FNMA#8B9579.......ovvierirreeririssrieniereseesssinens | eene 09/01/2012| MBS PMT. 32,974 | e 32974 | .........33,623 | ...ccccoonn 33,091 | [ e (117) (117) 05/01/2038|1...........
31410L DU 3| FNMA# 890315........crvurereereineineriesineessessssisees | oeeee 09/01/2012 MBS PMT. 136,286 | ..oveerncne 36,286 | ..o 38,815 [ s [ [ (173) (173) 02/01/2041|1...........
31410U  SZ 6 FNMA#BITI36........ccoovvverrecrrerirerierinreisniserienins | e 09/01/2012| MBS PMT. 16,263 | .o 16,263 (6) (6) 08/01/2021|1...........
31410V DU 1 |FNMA#B98A15........ocvierireererieeiseriesiesiseessninens | eeee 09/01/2012| MBS PMT. 20,719 | e 20,719 | cooerere20,890 | v 20,785 | i | e (66) [(GI5) ) T I 20,719 [ o [ | e (V] IO 806 |10/01/2036|1...........
31411E  ZB 6 |FNMA#906238........cooovvvereirerricierneesesiensnnein | e 09/01/2012{ MBS PMT. 65,450 483 483 65,450 | ...cooovvvvvrins [ [ vriinieenn0 | 2,208 | 01/01/2037|1..
31412R H5 9| FNMAHI32752........ccoierrriirerierieceseeissiserienins | e 09/01/2012| MBS PMT. .72,060 (822) 04/01/2040(1..
314130 S4  O[FNMA#942539.......cooiieririeiieeieeseeiseiseieiens | oo 09/01/2012| MBS PMT. .13,000 29 08/01/2037|1...........
314138 CV  4|FNMA#953784.........covvrrerierieenninniserseresines | s 09/01/2012| MBS PMT. AT2TT | e A7.277 | v AT 543 | i AT,317 | s | s (39) (39) [ oo [ verrerreeeT,2TT | i | e | e (VN I 1,871 [11/01/20371...........
314138 HB 3 |FNMA#953926.........ccorererrererrrrrerierieniseessninens | eeee 09/01/2012| MBS PMT. A3,422 | 13,422 | oo 13,590 | oo, 13443 [ e | e (20) (220 | T I 13,422 [ v | v | v (VN IO 482 12/01/2037(1...........
3141458 YU 1 |FNMAHI75123....cciiiiiicssieeesieeiseesssinens | eeee 09/01/2012| MBS PMT. 50,590 | coovvvernnne 50,590 | .o 50,321 | o 50,527 63 B3 [ s [ i 50,590 [ .eoovererirerinns [ e | e (V)N I 1,891 [05/01/2038|1...........
31416W UW O [FNMA#ABT49B..........ccooiveerierierieeiscinnerissrienins | e 09/01/2012| MBS PMT. 54,797 09/01/2025| 1...........
31416X  J9 2| FNMA HAB20BT........ccovverereereerirenississeissesisnsinenins | oeees 09/01/2012| MBS PMT. ATH11 | e BT611 | i 47,961 | 47,677 | .o 01/01/2041|1...........
31417Y AL 1 |FNMA#MAOOT0.....coveeeericieeeieissieienssseensenes | e 09/01/2012{ MBS PMT. 39,614 | .............39,614 | ............. 40,982 | ....ccocrenn. 39,951 | v 03/01/2019{ 1...........
31417Y  CG 0| FMNA#MAQOT0........ouveurvrerrcrereirerserseesienieninee | eeee 09/01/2012| MBS PMT. 25799 | vovieeen25,799 | 26,722 | e 26,021 | oo 05/01/2019| 1...........
31417Y  SC 2| FNMAHMADSTA. ... | e 09/01/2012| MBS PMT. T0815 | v 70,815 | i 73,260 | oo 71,299 oo 09/01/2040| 1...........
31417 TE 7| FNMA#MAOS4S...........cooevcrierrnerieniseensesiesrinenins | e 09/01/2012| MBS PMT......oorvirimeererinnnnns | coerererneeiserneninenes | veviininns 121,680 | ...........121,680 | ..........127,441 | .......... 122,719 | o [ erreeen(1,039) | e [ e (1,039) | v 10/01/2020
31418A  BA 5 |FNMA#MAQIB2........ovvorerircrieeieireriseesessenines | eeee 09/01/2012 MBS PMT. 54,092 12/01/2041
31418A DY 1 |FNMAH#MATOT8.....ooiiieiereeneiesnieiessssisenienes | e 09/01/2012{ MBS PMT. 40,955 . 01/01/2027
31418N  ZW  3[FNMA HADTB56........ccocvvrercreeeierrenieisseeseninnnns | ceens 09/01/2012| MBS PMT......oourvririmeirerinennes | crereeernemsssinensnenes | veeiseenns 104,823 | ..coovvnne 104,823 | .coovrnees 109,245 | ..ccvvvnee 105,902 | .oooveevrvnernes [ eerenne(1,080) | coveoircrirerne [ erreieeenn(1,080) | oo | s 104,823 | ..o [ e [ v (V] I 3,179 | 03/01/2040( 1...........
31418R GS 4 |FNMA#AD3B08..........oooorireririieeiierieeseisesiinnins | ceens 09/01/2012| MBS PMT. 82,777 | e 62,777 | oo 64,062 | ..ocoovnvn. 63,036 | ..o | cerrreeeerne(260) | o | veireeennn(260) [ s [ i 62,777 | oevvevneeinns v | e (VN I 1,896 |04/01/2040|1...........
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
314180 CG 7 |FNMAHADB3T0.......cvorrerieieerierieniesirsseieninnies | ceees 09/01/2012| MBS PMT......oomvviiririrnriirnrinns | crerererneeisnineiiienes | vvvieninns 123,629 | ..........123,629 | ..........124,672 | ............ 123,888 | ..o [ s (260) (260) | vvvvvvrrinens | e 123,829 | oo [ [ e (VN I 3,725 | 05/01/2040( 1...........
31418W PG 9|FNMA #ADBB22.........ccoervrerrrrireenerisersenienissennes | eeee 09/01/2012| MBS PMT. 44102 | i 44,102 | e 44467 | 44,202 | oo | e (99) (99) [ oo [ e, 102 | i | e | e (V)N I 1,196 |08/01/2040(1...........
31419A AN 4 |FNMAHAEODB28..........ccooeveerieeieiiesiseissesissiennins | eeee 09/01/2012| MBS PMT. 32,105 | ciiiee32,105 | 33,299 [ [ e | e (60) (B0) [ .ooevereerreine [ rrrrrerne32,105 | e | e | e (V1 IO 299 |02/01/2041(1...........
31419A NM 5| FNMA #AEQ395........c.cvvverrirriieiinninerirenississiiennns | v 09/01/2012| MBS PMT. 94,097 | ............94,097 | ...........95214 | ... 94,305 (208) (208) [ ovrreerrrrrene | weverrererene 94,007 | cooiicvivens [ 10/01/2040(1...........
64972B VS 1|NEW YORKNY CITY HSG DEV CORPMF.......cccocees | oene 09/18/2012| NATALLI 502,575 | .. ..500,000 0 .2,575 11/01/2028| 1FE......
928075 GR  5|VIRGINIA PORT AUTH COMWLTH......cooovrvrinninirns | e 09/19/2012| PIPER, JAFFRAY & HOPWOOD | .....ccoonvvnrinnnreres | cvnnnens 1,005,620 | ......... 1,000,000 0 |ioevniieiieins | 001,000,000 [ vovvviiciinn | v 5,620 , 07/01/2028| 1FE......
3199999. Total - Bonds - U.S. Special ReVENUE & ASSESSMENE........uruuiieiisiieieriisisssisssrsses s 5,293,849 | ........ 5,285,654 | ......... 5,352,946 | ........ 3,316,560 | .ooovrvirinn 0] . (11,896) [ ..ovevvernenad 0 ] s (11,896) [ ooovvennnad 0] e 5,285,654 | ..o [V 8,195 | ....... 8,195 |..... 116,083 |...... XXX... [.XXX...
Bonds - Industrial and Miscellaneous
126650 BP  4|CVS PASS-THROUGH TRUST........cocooireniiinrrnnrins [ v 09/10/2012| SINK 7,733 T733 | s 7,910 | oo 7,736 (4) [ IR ISR 7733 | o | e | e (V] I 311 |12/10/2028| 2FE......
172967 FA 4| CITIGROUP INC.....c.coserrrrenrererreeiscirserisssisesienins | e 07/26/2012| CITIGROUP/ELECTRONIC........ | cooeverererneeririneins | cvereens 1,080,850 | ......... 1,000,000 | ........ 1,072,530 [ .oooveeernerierineens | vererneennnnnnins | eerneeene(3,013) [ | e (B,613) [ | s 1,068,917 | oo | e 11,933 | ... 11,933 | ...... 37,729 |01/15/2015| 1FE......
22160K AC 9 |COSTCO WHOLESALE CORP.......cccovvvevemrrrernirreens | e 07/30/2012| STIFEL NICHOLAUS & CO, INC | ....vovvrvvirervnrvvrer | v 1,207,620 | ......... 1,000,000 | ......... 1,068,270 | ......... 1,046,321 | .o , 1695) [ v | e 1,041,626 | ...oooovrvrriis [ 165,994 |..... 165,994 | ...... 48,431 | 03/15/2017| 1FE......
291011 AZ 7 |EMERSON ELECTRIC CO.....coovvrmerierireermeererinenns | ceene 07/12/2012| US BANK. 543,835 | ............ 500,000 | ............ 498,765 | ............ 499,284 112 T2 | e | e 499,396 | ..ooovverriens | e 44439 | ... 44439 | ... 15,583 |04/15/2015( 1FE......
31428X AT 3|FEDEX CORP.....coouieriireineiieeieeieeiiseiseissesinnins | eeee 08/22/2012| JEFFERIES & COMPANY.......cc. | cooevermerrnseineiinnes | e 244783 | ............ 250,000 | ...oone.. 248,200 | ...oooovvrreireineiens | e | s 6 (51 ORI IOV 246,206 | ...cooovvrrrne | e (1,423) ....... (1,423) | ooonn 807 |08/01/2042| 2FE......
368710 AG 4| GENENTECH INC (USA)......oouviririrreierineereninnne | e 07/30/2012| SIG........ 556,150 | ......oec. 500,000 | ............ 480,265 | ............ 490,412 | oo | v 1467 | | e TAB7 | e | v 491,880 | ..coovvrvernn | o 64,270 | ...... 64,270 | ...... 24,872 |07/15/2015| 1FE......
370334 BM 5 |GENERAL MILLS INC......ccoovvvririrrereerrenerienienins | e 07/17/2012| WELLSCORP. 521,280 ..500,000 | .coooerrrn 514,025 | o | e [ e (56) (56) ....513,969 12/15/2021 2FE......
46625M WW  5[JPMCC 2003-CBB Al........cccoririerinricrierisrinins | e 09/12/2012| MBS PMT. .99,366 ....99,366 .99,366 0 ..99,366 11/01/2012[ 1FM.....
46625Y EW 9 [JPMCC 2004-C3 A3.......coovervrierrererirernnisseesssnissens | wene 09/01/2012| MBS PMT. 6,193 6,193 | oo 8,112 | L 6,195 2 2 ...6,193 11/01/2012| 1FM.....
478366 AZ  0[JOHNSON CONTROLS INC......ccoovverrerrrieirerinnins | ceens 07/13/2012 VARIOUS.........coorrvmreeiierineins | creverernesisssiseisienes | oeeiseinns 780,088 | ............ 750,000 | ....occ.. 749,618 | oo 749,623 39 KIS T TR ISR 749,662 12/01/2016| 2FE......
655844 AQ 1 |NORFOLK SOUTHERN CORP..........cocoomrumiriirinins | eene 08/20/2012| TENDER OFFER........cccormiumreis | coirerinrrisnineinenes | v 464,206 | ............ 316,000 | ............ 389,524 | ............ 379,524 | .o | v (1,218) | cvovvveevvienes | v [(IV41:) ] O 378,306 | ..covvveririrne | e 85,900 | ...... 85,900 | ...... 23,228 |02/15/2031| 2FE......
655844 BK 3 |NORFOLK SOUTHERN CORP........c.cocoomiereriirinnns | ceeee 08/20/2012| SINK 801 801 0 | e | e80T [ [ [ v (V1 I 02/15/2023| 2FE.......
674599 BX 2| OCCIDENTAL PETROLEUM.......covvviveiniiriemrireinns [ e 07/30/2012| MORGAN STANLEY. 559,715 | covvvvene 500,000 | ............498,085 | ............ 498,742 154 | v | 498,896 | oo | 260,819 | L 60,819 | ...... 13,807 {06/01/2016 1FE......
694308 GV 3 |PACIFIC GAS & ELECTRIC......c..oovvoeverrrrcrierrirerin | e 07/17/2012| US BANK 570,220 ..500,000 | . ...557,280 (2,174) | v | 0000 855,106 | e | 15,114 | 15,114 | ...... 14,462 |05/15/2021| 1FE......
22546Q AF 4| CREDIT SUISSE NEW YORK... . |R.. 1 08/02/2012| TENDER OFFER........cccsuveiemrires | corrreireriniresiiniirens | e 1,107,970 | ......... 1,000,000 | ........ 1,022,050 | ......... 1,019,899 | oo | (L 1AT) s [ (1147) [ e | 001,018,752 | e | 89,218 | .o 89,218 | ...... 43,385 |08/05/2020| 1FE......
423012 AA 1 |HEINEKEN NV. . |R.. [ 07/27/2012] BARCLAYS AMERICAN......cccocoe | covrirnrinmnnniinninns | covevienes 517,085 | .......c.... 500,000 | ............ 499,934 | ..o [ | s 1 1 s [ e00en499,936 [ i | 217,149 | 17,149 | ... 5,572 | 04/01/2022] 2FE......
3899999. Total - Bonds - Industrial & MiSCEllANEOUS..........c.vvvirvnirririseirsirisiinnas 8,267,895 | ........ 7,430,093 | ......... 7,711,584 | ... 4,797,102 | oo 0] . (11,130) | o0 | oo (11,130) | v | i 7,676,745 | oo 0. 591,150 |..... 591,150 |..... 244818 |...... XXX... [ XXX...
8399997. Total - BONAS - PAM 4. | s 15,795,586 | ....... 14,813,964 | ....... 15,292,429 | ......... 9,275,675 | .o, 0] . (36,684) [ .ooovveene0 [ 1inn(36,684) | o0 [ e 15,162,867 | ..ooovvnnnd 0. 632,720 |..... 632,720 |..... 408,473 |...... XXX... | . XXX...
8399999. TOI = BOMAS. ..ttt | srrea 15,795,586 | ....... 14,813,964 | ....... 15,292,429 | ......... 9,275,675 | oo | s (36,684) [ overvvrnien0 | i (36,684) | o0 | 15,162,867 | ..coooeenn0 | 632,720 |..... 632,720 |..... 408,473 |...... XXX... [.XXX...
9999999. Total - Bonds, Preferred and COMMON SEOCKS..............vuuurreurrimrireiseiseise et sesssssssesssessss s sssssssssseessssssssssssssnns | svvees 15,795,586 |........... )., S I 15,292,429 | ......... 9,275,675 | covovvviveennn0 | s (36,684) | ..cvvvveieeen0 | e (36,684) | viiiien0 | e 15,162,867 | ...ccccoevenc0 | e 632,720 |..... 632,720 |..... 408,473 |...... XXX... | . XXX...

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt B-Sn 1B-Broker List
NONE

Sch. DB-Pt D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
FIFTH THIRD OPERATING ACCOUNT.. . GRAND RAPIDS, MICHIGAN v 31,574,763 87,469,212 ....3,395,168 | XXX..
BEAL BANK USA 0.400 183 245,000 245,000 245,000 | XXX..
COMPASS BANK .....oourvirmmirresmiessesssssssssesssssssssssssns sssssssssssssssssssssesssssssssssssssssssssssssssssssssssss | sossssssssssssnns | sosessesees 0.500 487 245,000 245,000 245,000 | XXX..
DISCOVER BANK 0.250 220 245,000 245,000 245,000 | XXX..
EVERBANK/JACKSONVILLE FL.......cvvvorecivienseriiiieiess evvivssssssssssessssssssssssssesssssssesssssssssssssssonse | consssssssnssssnns | soisseonnd 0.350 245,000 | XXX..
FIRST NATL BK CO 0.350 160 245,000 245,000 245,000 | XXX..
GE CAPITAL RETAIL BANK .....coorrirmeniesnesrsirnserees srssessssssssesssssssesssssssssssssssesssssssssssssssssssss | avssssssssssssnns | sosessesees 0.300 260 245,000 245,000 245,000 | XXX..
HUNTINGTON NATIONAL BANK.......corirveernrrriieniees evvesssserssssssesssssssesssssssessssssssssssssssssssssnse | sossssssssnssesesss | sernneened 0.300 248 245,000 245,000 245,000 | XXX..
PLAINSCAPITAL BANK/TX....cctvveuuserriessessssssssssssssssssens | sssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnnss | cosssssesssssseess | sonseneed 0.300 151 245,000 245,000 245,000 | XXX..
0199999. Total Open Depositorie: XXX 0 1,709 33,289,763 89,184,212 5,355,168 | XXX..
0399999. Total Cash on Deposit. XXX 0 1,709 33,289,763 89,184,212 5,355,168 | XXX..
0599999. Total Cash XXX 0 1,709 33,289,763 89,184,212 5,355,168 | XXX..

QE11
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Date Carrying Value Due & Accrued During Year

NONE
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